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Statement as of September 30, 2016 of the Blue Care Network of MiChigan

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ...ttt | sriensieens 927,531,316 | ..ovcvernrerrerireeeieenienees | v 927,631,316 | oo 896,501,840
2. Stocks:
2.1 Preferred SIOCKS........ovveurireririiericeiseesises e esssesss st esssssesssnenssness | sensinessseenens 2,008,785 | ...oorrvvencrirnerirreirrinins | cevrireeeiennen 2,008,785 | ...coverrrrirrenne 848,645
2.2 COMMON SLOCKS. ....vcuuverereerrerneriseesssiesese sttt essstsessssntens | seeseenssens 175,898,527 | ..ooouvvverveeeerinccineninens | ereeeeinnens 175,898,527 | ... 164,321,859
3. Mortgage loans on real estate:
BT FIESEIENS. .o | st | sert s | st (U PN
3.2 Other than firSEIENS.........cci s | ceresiesis bbb sssens | sertsesisnses s sesias | sebesiesiss e (U O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES)......cvvuiuiveiiieieiieee ettt b ettt sttt s st s s b s st ss st sssesassnseses | ebsssssessssesessssesessssesasntes | sresesissesesstesessssesessnsesens | sessssessssesessssesessnsesenes 0 [
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES)......cvvuiviveiiieietieee ettt bt s ettt s et s s b sssbess st sssesassnseses | sbsssssessssesessssesessnsesasntes | sresessssesesstesessssesesnsesens | sessssessssesessssessssnsesenns 0 [
43
5. Cash ($
and short-term investments ($
6. Contract loans (including $
7. Derivatives
8. Other iNVESIEA SSELS...........vvvrreercrirririre et esess st sess st ennes | seeesssssssesssssess st enssaes | sessesssness st eessnens | seeees st (U
9. ReceiVables fOr SECUMLIES. ...t esssssesssnesees | coesnsesesenees 5,356,242 | ....ovvviinininienis | s 5,356,242 | ....ocvvviene
10.  Securities lending reiNVeSted COIALEIal @SSELS..........cvivuevririreieiieeess ettt sees | etsssssssessssessesesssssessess | sesssssssssssssssssssessessnsens | svisssssessessssssessesssnes 0 [
11, Aggregate write-ins for INVESIEA @SSELS.........cvviieeieiiciieee st sssessssseses | sesressssssssssssssessnssnens { R (O o 0 ] o 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and 8CCTUE...........ccc.riurieiiiieiiiic s
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection............ccoeeeer | covvrvrrrinee. 28,316,439 | ...ccovevene. 6,130,028 | ............... 22,186,411 | covevrenne. 41,661,406
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PreMIUMS).......c..veririnrerrinns [ corneerssieiessnsieesssesees | sevsessssessssesssssssssessssssness | sesssssssesssssessesssssnssn (0 O
15.3 Accrued retrospective premiums ($.....691,877) and contracts subject to
redetermination (3.....1,9871,425)........ccvurreerrerneeeineseesssesssssessssssssssssesessssssssses | oseesssssssssens 7,064,414 | oo, 4,391,112 | 2,673,302 | .ovvrorerrienenne 691,877
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS............cccviuiiniiieiiniiniisissssississesrssisnins | resinesisesins 5,114,749 | oo | v 5,114,749 | .cooevvs 45,186,818
16.2 Funds held by or deposited with reinSUred COMPANIES..........c.cueviiriierieieisieieieiieisies | sereesssesessssssessssssssens | sesessssssessessessssesessssens | sssessssessesessssessessesonss (0 T
16.3 Other amounts receivable under reiNSUraNCe CONMTACES............cc.uriuiiiiriniiniierinees [ et | e | oesessesssessssssssansees 0 [
17. Amounts receivable relating to UniNSUrEd PIANS............c.eueeiveiieieieieeeie e ssienes | seseessienens 18,069,993 | ..o | e 18,069,993 | ............... 14,115,085
18.1 Current federal and foreign income tax recoverable and interest thereon.............coccevvevevees | covvrerievieiennnnd 9,737 | oo | cvvriereseisinniena 9,737 | oo 212,297
18.2 Net deferred taX @SSEL..........cciriririiiiieir s sissinnes | e 66,005 | ..o | e 66,005 | ..o 66,095
19, Guaranty funds receivable O ON AEPOSIL.........c.ccueviuieiiieieese et ssees | sessssessessessssessessessssessens | sresesssssssessesssssssesessnsens | sbsessssessesessssessesesnes (0 TN
20. Electronic data processing equipment and SOftWare............cccvveieeeinieieieeeseessseieseis | coerveieninnnens 7,857,920 | coovvrrernne 7,857,920 | oo (0 TN
21.  Furniture and equipment, including health care delivery assets (§.......... 0).eve e | e 21741776 | ............... 21741776 | oo 0 [
22. Net adjustment in assets and liabilities due to foreign eXChange rateS............ccceeieiiicieeies [t | et esees | evevssesiesesesesesesesesand 0 [
23. Receivables from parent, subsidiaries and affiliates............ccveveriveiieieiesseeeeseens | e 44,452,222 | ... | cvvrinnennn B8,852.222 | 33,190,698
24. Health care ($.....34,008,551) and other amounts receivable 34,880,159 | .ovovreriirris 871,608 | .............34,008,551 | ....... ....33,851,442
25. Aggregate write-ins for other than invested assets.............cccveeeeeniieeneeeeeeceeseeens | e, 2,930,250 2,930,250 | .oooerrereieiierieieenn0 [ i 252,153
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LInes 12 through 25).........c.ceverreeerermreeseeesnessseessssessesesssssessesssssssssssssassens | seneeenns 1,948,565,317 | ..ooovvvvrnnes 43,922,694 | ......... 1,904,642,623 | .......... 1,847,797,036
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........covurvrrees | corerreenrersesnesnsensisnesnsenees | eersesnsessessssesssessssessassns | snsssessssssssssssessessssssens (01
28.  Total (LINES 26 NG 27).......cvouueerreereeereeeieesseessseeeseessseesssessssessssssssssssssesssssssssssssassssssssns | sneeesnes 1,948,565,317 | .oooovvvvvnnes 43,922,694 | ......... 1,904,642,623 | .......... 1,847,797,036
DETAILS OF WRITE-INS
110, ettt R et | nesE e st nt et | eesseess st nnstnnes | Seseessanest ettt (1
1102, oottt | nesE ettt | eebseess ettt enntnnns | sbienss sttt (U
1103, ettt | nenE ettt n et | eebsenes ettt enntnens | Seiens st (1
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............ccorweeeerreeeenenrineneinns | coreereeeesneeneeeeseeneen (01 (0 R (0 U 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......vurererrrearereesersssessessessnesssssessnssnes | sessessessssssssssssesssssnenns (O [0 P {01 0
25071, Prepaid BXPENSES. .....c.cvucvuivivieeicietesieie st sssssse bbbt sse bbb bbbt s besaessenas | evsessssassenes 2,930,250 | ...covvrnene. 2,930,250 | .oeeevcreeeeiad [0 TR
2502. Other aCCOUNLS TECEIVADIE. .........c.uuvuriirrirriiiii ittt ssees | sestsestsesbsesbsesssesseesssensias | woressessesssensenssenssenssnnns | fnesieniententenssensaenees 0 [ e 252,153
2503, oottt | SeRE sttt ens | ieres sttt nent st | feeess st (1
2598. Summary of remaining write-ins for Line 25 from overflow Page............ccouvveveivevrieiieiicieens | v (0 U 0 | v (0 TR 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........cceuuererreeusersssseeeseressenesssrsssenes | ssvessssessseees 2,930,250 | ..oovricienens 2,930,250 | ..o [V I 252,153




Statement as of September 30, 2016 of the Blue Care Network of MiChigan

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....20,482,049 reinsurance Ceded)............cocurrwrmmeemreemreonreinreineeenees | corveerseenees 321,301,354 | oo 11,710,494 | .............. 333,011,848 | .............. 346,193,011
2. Accrued medical incentive pool and bonus @MOUNLS..............ccurverieriemieniinniiniiniinins | i 63,420,881 | ..o | i 63,420,881 | ....ccvvunvn. 71,266,951
3. Unpaid claims adjustment EXPENSES...........ccwrrirriiiererinericrieseessessissssssssssssseesseens | cresesensssnees 11,708,268 | ..oovvrcereeeineincvneine | verinerienens 11,708,268 | ...ovvoreveneee 10,849,087
4. Aggregate health policy reserves, including the liability of §.....12,553,949 for
medical loss ratio rebate per the Public Health Service Act...........ccoovevivieiinieniniieins | e 41,532,576 | ..ocvvevrereresrieiiennenes | e 41,532,576 | ..ocvvvrne. 71,973,595
5. AQQregate life PONICY FESEIVES........ovrurireireirris ettt ssssssssess s ssessanssnes | eeesessesssssssssnssasssnssnssanes | sesessssssssssssssssssssssesssnssns | sesessssssessasssssessassnsnn (01 U
6. Property/casualty unearned premium reserve
7. Aggregate health ClIAIM FESEIVES. ...... ..ottt sssssss | sesessssssssssssssessessnssessans | sessesssssssesssssssssessansnsss | esssssssssssssssssessnsnnens (01 O
8. Premiums received in @dVANCE...........c.ovvuiiiiiiicisssssssssssissssssssnes | oo 141,931,125 | | e 141,931,125 | .o 72,612,882
9. General expenses dUE OF ACCIUBM.............c.uevueviveiueiereieesiieie e esae e sssssssseesesns | evessesssssenans 39,277,708 | ..o | v 39,277,708 | ...ocvueee. 51,236,881
10.1 Current federal and foreign income tax payable and interest thereon
(including $.......... 0 0N realized gains (I0SSES))........cvuirerireiiiieriiereeeere e | cresisesssessesessssesessssesesees | sresessssssessssesessssesesssesess | etesessessssesesssssessssesenns 0 [
10.2 Net deferred taxX HADIIILY...........covrieierriiecieece ettt ssesssssees | reesesseesssssesssssesssnensteses | sesessssssesssssssssnssnstassanssns | sesessssssesssssessessassnsan (01 TN
11, Ceded reinsurance premiums PaYabIE............cccovvvveieieircveresie s sessessssssens | evessessessssenns 3,068,671 | ..coovererererereiiiereieeren | cvveereirieienns 3,068,671 | ..cevvrrnne. 4,283,961
12. Amounts withheld or retained for the account of Others.............oeveeeeeeeeeeeeceeeeeeeees | e, 798,855 | ..o | e 798,855 | .veveveeeeree 733,348
13.  Remittances and items N0t @llOCALEA..............ccviiiiiiiiiiiiiiisins | e | cerirn s | s (U 140
14.  Borrowed money (including $.....25,000,000 current) and interest
thereon $.....46,889 (including $.....46,889 CUITENT).........crrvermrreermneressseeeesneesessnneesnnns | ceessneeeennns 75,046,889 | ....ooovverrrieceinerinecinns | i 75,046,889 | ....coovevenne. 75,049,819
15.  Amounts due to parent, subsidiaries and affiliates............cccovrvverrerierieieieeeie e | e 53,934,923 | ..o | e 53,934,923 | .............. 100,765,119
16.
17.
18.
19.
20. Reinsurance in unauthorized and certified ($..........0) COMPANIES.........ccooevveerverrcerierees | eeveeieeieeeeeeeeeeeeeesiees | coeeriensessiesssessnsensenns | eevesereessesssesssesssennieendQ | eeveeeieeseesees e seenseas
21.  Net adjustments in assets and liabilities due to foreign eXChaNGE FAtES..........c.vvvrurrinres [ ererrieinrinesinsseeieies [ erresnsieessessssessesssnses | sssssssessessnsssssessnssnenn (0 T
22. Liability for amounts held under uninsured plans............ccccveeverererenieseseseeseiiesenes | coevveenssenens 11,308,829 |...oovieeceiceeieens | e 11,308,829 | ....ccoveee. 15,382,123
23. Aggregate write-ins for other liabilities (including §.......... 0 CUITENE)...eveveeceereeiereeer s | cvrerrisssensennnas 971,956 | .o [V I 971,956 | .ooovverieran 879,229
24, Total liabilities (LINES 110 23).......ccuuerirerierierieriseesieeeisesisesssssssssesssessssssssessssessens | seessssesssnns 780,908,837 | ..o 11,710,494 | ............. 792,619,331 | oo 821,290,559
25.  Aggregate write-ins for special SUrPIUS fUNS...........ccevevrerieveieiceerce e | eveernsnes )%, 0. GO S XXX oo | e (1] I 29,814,357
26.  CommON CaPItal STOCK........cceviiiieiieieiceiee s | erernaenes 9,90 GO I ). 0, O ISR 10,000 | cooveveirieieinne 10,000
27.  Preferred Capital SLOCK.........c.vvrieriririeincieseris ettt | sestensnens ) 0.9, SN I XXX ooieriieiene [ | e e
28.  Gross paid in and contributed SUMPIUS...........c.cuiveieeiciiieieiecteseie et sssssensens | evesissenes ) .9 SN I ). 0, COUIT ISV 15,643,045 | ................ 15,643,045
29, SUMDIUS NOLES.....ocvuerirresreseersessesessess st sssses st st sns st ssessassssssessesssnssessensnssns | sessessnens ) 0.9, SO I XXX oitivvevrevens | eeveereeessieessseseesessenes | eesesssssessssssessesessessesaens
30. Aggregate write-ins for other than special surplus funds............cccceeviererereeieieeciniins | ceverreinns ) .9, SO XXX oevivievienies | eoveresieneisssissesesnnea (0 T 0
31, Unassigned fUNAS (SUMPIUS).......coveurerrererurrirnrerenesnseeessesessssessssessesssssssssssssssssssesssssssssessas | sessessneens XXX oo
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... [0) SO I ) 0.9, SO R XXX ortveverees | eeveeveeessieessssesessessenes | eesesssssessssssessesessessesans
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) DRSSO ISR ). 0, SO XXX otiriarienies [ erisrssissessssssssiessensssenss | soesssssssessssssessessessssssans
33. Total capital and surplus (Lines 25 to 31 minus LiN€ 32)..........ccccovevriirrereeereeereeieeens | ceveerenins )%, 0, GO S )90, N 1,112,023,292 | ........... 1,026,506,477
34. Total liabilities, capital and surplus (Lines 24 and 33).........ccccceueeriiererneererieeeeieeseiesenes | eveeernnan )00 G IS D9, NN T 1,904,642,623 | ........... 1,847,797,036
DETAILS OF WRITE-INS
23071, ESCREALS....vvceuvereeeracerseeeseeessesseeessseesseess st eses s ss st ssssesssss s sesssesssanssssssssnesssanssss | sesssessssssssesnns 971,956 | oo | veeereenesenennns 971,956 | ..ovverrrrerrenenne 879,229
2302, Rt es | Sesb ettt | seteeens ettt | neresenne et (U R
2303, R n st ee | sestes s et nent s enns | wetnessenss st enentenssnnnts | seesrneseansss s nentnenes (1
2398. Summary of remaining write-ins for Line 23 from overflow page
2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 8DOVE).......cvrerreerrrernrmeseesssmresssrssnns | corsressseessssenns 971,956 | ..o (O IS 971,956 | .o, 879,229
2501. Reserve for ACA Fee due in 2016.........c.ovueiiiiiiisiiiesississsssssssissiniins | sessesienees ) 0,9, OO IR XXX e | e 29,814,357
2502, oot Rt es | SebEsee et b et n st ens | eetieens ettt et et | reest st ees et | senestee ettt
2503, oot eb s | eerbreee bttt | sebieens et erens | enene ettt | senest e
2598. Summary of remaining write-ins for Line 25 from overflow page...........ccccoureeneeneeneinrnns | coveereernnenes ). 0.9 R D 99,9, N RS (0 O 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LIN 25 @DOVE)........ccvviveerercreriirsirisisisriniins | eererrenensens D00, S [ .00 ST [P [\ 29,814,357
3007, oeereeeeeees ettt ee | SesEsee s et n et ens | eetaeetenens s st st enens | reest st ees et | seeesteess et
3002, .ot | sestsene st nns | sebeeens sttt erens | enent ettt | serest e
3003, ettt | SeRE ettt ens | eetiens sttt ennns | reest st een st nente | serest sttt
3098. Summary of remaining write-ins for Line 30 from overflow page.........cccevevvevevereereeneens | cevverevierens D0, 0, GO I ) 0.0 G IO [0 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 8DOVE)........vrerreeriererssmeseeenenesessenes | cerenereenes D00, SR R XXX




Statement as of September 30, 2016 of the Blue Care Network of MiChigan

STATEMENT OF REVENUE AND EXPENSES

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
1. MeMDEr MONNS.......ouiiiiir e | fnsisssees XXX 6,074,866
2. Net premium income (including $.......... 0 non-health premium iNCOME).......c.evevrerrrereireresiens | e )9, GO I 2,581,268,091 | ......... 2415143992 | ......... 3,242,143,786
3. Change in unearned premium reserves and reserve for rate Credits..........coovvvvereveriiereseienies | cevveirnnns 9.9, GO I (1,675,557) | vevvvvrcrnn 10,385,167 | ..cccvvvrnee. (4,857,870)
4. Fee-for-service (net of §.......... 0 MEICal EXPENSES)......coevirieeiircreiereieiiee st vesnes | evesnaens XXX oo [ | erveiesssssessessesessssesnnens | soevesssseesssessesesssesssens
B, RISK TBVENUE. ......oouvereriririciie sttt nnnene | crtsesinns ) 9.9, RTINS IR 552,180 | ..vvvercrirnens 721,224 | .o, 945,688
6. Aggregate write-ins for other health care related revenues............cccoocevvvecveeeceicecesceeeeeens | v XXX oo | e 41,820 | ..coveeeee 10,733,623 | .............. 14,229,633
7. Aggregate write-ins for other non-health revenues.............ccocvvevivceicececceeeeeeceeseeeeeees | e XXX oo | e (L RO (O 0
8. Total revenUES (LINES 210 7).....cuuvvvmrrircriirerieriierissesessessiesesesessseess e sssssssesssessssssssssnsseness | sesscesons )99 SRR O 2,580,186,534 | ......... 2,436,984,006 | ......... 3,252,461,237
Hospital and Medical:
9. Hospital/medical DENEILS. ..ot esssssesssnenens | evessnesesnns 21,138,654 | ......... 1,491,244,279 | ......... 1,460,795,126 | ......... 1,941,361,314
10.  Other profeSSIONal SEIVICES.........c.veveiiriieiiieieicte ettt sttt be s sesessssens | besessesssissesinns 776,999 | ..ooeveee. 75,371,487 | .............. 63,459,632 | .....cceuu. 98,910,018
11, OULSIAE TEFBITAIS.......oueverceeeeireii st enenees | sorneseenees 56,822,972 | ......cocce... 56,822,972 | ....cccoeenns 58,419,505 | .......c.c.... 78,504,446
12, Emergency room and OUEOF-Ar8a............ccevrieveuceeiesectess s ssssseese s sss s sesssssssssssnes | sssessonsesanes 3,121,709 | ........... 143,416,896 | ............ 138,616,373 | ............ 180,688,338
13, PrESCrIPHON IUGS.....cvouverseeesciiresierisesisseisesi s sess st ssess s ennss | eesssesssssssesssnsssesssnns | sronensesnns 334,511,677 | covvenees 329,680,485 | ............ 449,736,628
14. Aggregate write-ins for other hospital and MEICAL.............c.ceeviveeeiierieeeee e | e 0 [ o 0 | e 0 [ e 0
15.  Incentive pool, withhold adjustments and bonus @MOUNLS..............c.cceuveereiieniiecieee s [ 55,465,281 58,912,612 | .............. 60,564,895
16, SUDLOLAl (LINES 910 15)......uvvirriirerircriririereiessi sttt essssesssnenes | sosressennes 81,860,334 | ......... 2,156,832,592 | ......... 2,109,883,733 | ......... 2,809,765,639
Less:
17, Net reiNSUranCe rECOVENIES............oviriiiiiiccee st sssssssssesssesssens [ snsssnsssnsssnsssnsssnsssnsesnnes | conssesseans 19,330,201 | ..occovcrnnes 54,496,870 | .......o...... 71,386,006
18.  Total hospital and medical (LINES 16 MINUS 17).........ccvuemrvirrirmrririineieresessiesessesssessssssesns | sorereseenens 81,860,334 | ......... 2,137,502,391 | ......... 2,055,386,863 | ......... 2,738,379,632
19, NON-NEAIth ClAIMS (NEE)......cvieieeiecicicetetctete ettt sttt s ssssssseses | evsesesssssssssssssnsassessesins | svesssssssssssesnssstesesinsons | sriessssessessessssessessssnsans | soessessesesssessesesssessans
20. Claims adjustment expenses, including $.....69,654,695 cost containment EXPENSES.........c.vwe. | wevvmerermmreresmenesereennes | ooererenns 121,358,752 | ............ 117421324 | ............ 157,147,960
21, General adMINiStrative BXPENSES............cvurrimrrirreririiereissesisresiesesssssssessseesssessssessessssesses | enessssessnesssssssssnnsssnnsen | seesesessons 266,579,205 | ............ 276,524,821 | ........... 358,782,411
22. Increase in reserves for life and accident and health contracts (including
23. Total underwriting deductions (Lines 18 through 22)..............ccccemmernmrennerinerevnnrineersenrrenerines | sereeenennn81,860,334 | ...oooe. 2,525,440,348 3,254,310,003
24, 54,746,186 (1,848,766)
25, Netinvestment iNCOME EAMEM...........ccccieiieiricieiee e b s essnaeses | sesesessssssessssessssssessnsnses | esesissesnns 23,639,246 | .............. 19,492,542 | .............. 26,711,572
26. Net realized capital gains (losses) less capital gains tax of §.......... 0rvoerereeteeese e sesnes | ereressssssessesssssnsenesins | sesressessesnss 4,248,500 | ....ccooevnenn (235,664)] ............... (4,323,344)
27.  Netinvestment gains or (10SSeS) (LINES 25 PIUS 2B)..........cvvveerererreesieerieieiseresesissesessessesssssesees | seressessssssssssssssnsneas [\l 27,887,746 | .............. 19,256,878 | .............. 22,388,228
28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
$.....53,639) (AMOUNE CNAIGET Of $.....272,1BB)]..crveveeeereseerresseseeseesessesessssssssesessssssesessse | cosesesssssssessssssesseeses | sesssemeseessns (218,527) | oo, (1,555,659) | ...ovvvrenee (1,650,363)
29. Aggregate write-ins for other iNCOME OF EXPENSES.........cvvrrerieremirersnseeesessssseesssssssesssssessssssees | ssssssessassssssssssssansnees (U 4,665,066 | ...oovireiininninnd [0 0
30. Netincome or (loss) after capital gains tax and before all other federal income
taxes (Lines 24 plus 27 plus 28 PIUS 29)..........cvueveereuereieieieesesseise e s ssssssssessesssssnes | seesessenes )%, 0. G I 87,080,471 | .covvvvernne. 5,352,217 | oo 18,889,099
31.  Federal and foreign inCOME taXxes INCUITEd............coeueveveererereee e sese e ssesssees | seesansnes D09, S [ 688,300 | ...cocoovrernena 685,400 | ...cocovvrennnns 843,870
32, Netincome (10sS) (LINES 30 MINUS 31)....c.cviuirereireeiereieiieteerese st sstes s seessseenes | seesessnes )%, 0. G I 86,392,171 | oo 4,666,817 | ... 18,045,229
0601 10,701,609 14,161,522
0602. Other REVENUE.........ouveecrirvieriresieriseniesissssiessssesssssssssssssesssssssssesssessssssnsssssssenssn | seesseers XAKurersnnennens | svneeeseennnenenid 1,820 | oo 32,014 | oo 68,111
0B03. ...eooeeereerseresees ettt | ennieeenen XXX virevierinn [ eereeesmenisessissssnessnens | ereeeesssssssesssessissssnes | eestessssessssessnsse s
0698. Summary of remaining write-ins for Line 6 from overflow page..........ccccveeeveveeerveeneccereeieens | evevenes XXX oo | e 0 | oo [0 OO 0
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 AbOVE)..........creerrrerriresermsasresscrssseresssnssssssess | seseesscees XXX voreresereen | nereessnenseneend 41,820 | ..o, 10,733,623 | ...ocovcveenee 14,229,633
0707, ettt | enntennen XXX virevierinn | eereressenisessiessiessssnens | eresesessessssesssesssssssnes | sessesssessssnesssnens s
0702, ..ottt | eneteenen XXX rvviereieens [ eereresesrisesssessiesssns | sresssesssessssssssssnenssn | oeeessessiesssnsssssessenees
0703, ettt | ennteeenen XXX virevierinn [ eeeeesieniessiessiesesinens | ereeeessssssesssessissssnes | ceseesssesssinessnese s
0798. Summary of remaining write-ins for Line 7 from overflow page..........ccccvuveveveeeeieeniceeiieeieens | ceveveenns XXX oo | e 0 | e 0 [ e 0
0799. Totals (Lines 0701 thru 0703 plus 0798) (LiNe 7 @DOVE)........cccccueuerirerriereiiecieicieesesiessssvennes | everneens XXX oo | e { R [ 0
TADT. Rkt | Hiee Rttt | Hernene et | eresenese st enenees | eestene st
TAD2. R n s | ieeR e R et enne | serrent ettt | erernese et | sestenes e
T3, R Rt | iRt | serrent ettt et ene | eresenese et enesies | sertenes et et
1498. Summary of remaining write-ins for Line 14 from overflow page..........ccoeevvveeecenieeveeeeens | e [0 SRR 0 | e 0 [ oo 0
1499. Totals (Lines 1401 thru 1403 plus 1498) (LINE 14 @DOVE)........cccciverririiirisiesesesresesisnssesinns | covereresiesessesssssnens (O] I (L [ P 0
2901. Settlement of long term liability.... 4,855,353
2902. Final settlement of sale Of @ffiliate............cccocvveriiicreieiceeeees e ssstesens | creressessessssse s sesssssennss | seeseseesissenees (190,287)
2003, oSt | sretsene st ennte | serese st enens | reness st ese s | serenss et
2998. Summary of remaining write-ins for Ling 29 from overflow Page..........cccveveueverevceieeieesieieiins | coveveeseeseissssseeseesneeas (01 (1 [ U (0 T 0
2999. Totals (Lines 2901 thru 2903 plus 2998) (LINE 29 @DOVE).........coverercrriiisisirsissesssssesiesissenss | corerssssssssssssssssnsnaas [\ 4,665,066 | ......oocooevreriierinnnnad (O P 0
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Statement as of September 30, 2016 of the Blue Care Network of MiChigan

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year PriorsYear

CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31
33.  Capital and SUrPIUS PriOr FEPOIING YEAT........c.euierieeireiiiesieieise s ssssess sttt st b st ensesssssnsanss | sbessenes 1,026,506,477 | ......... 1,013,489,565 | ......... 1,013,489,565
34, Netincome or (I0SS) froM LINE 32.......c.cuiuiiiiieiciiseeie ettt ssessesnns | sbessessessens 86,392,171 | coverernan 4,666,817 | ...cocovveve 18,045,229
35.  Change in valuation basis of aggregate policy and claim reserves
36. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0neeeee et | e 8,674,322 | .....coeu... (1,275,545) | .vovvvrern 2,246,893
37.  Change in net unrealized foreign exchange capital gain Or (I0SS)........ccccvucveiieinieeiiiieieeeee e sssse s | evevessesssesenas 944,982 | ............... (1,019,912) | covvvvereers (946,521)
38.  Change in Net AefErmead INCOME 1AX........cccuiueiicieiceeee ettt bbb s st bbb ssstesnas | eretssissesassstessssnsesenetess | esssesesessesessnsesessnsetenss | sesesesessesessesens 20,928
39.  Change in NONAAMILEEA @SSELS.........ccccvieereiieieiee ettt bbbttt s e s st benaetes | stesissesinns (10,494,660) | .....co........ (2,268,596) | ....ccvveee. (6,349,617)
40. Change in unauthorized and CErtified IBINSUIANCE. .........cvivveveeieieeeee ettt ssse st sssessessebessessssans | srsessssssssssesssssssessesnsins | sressssssssesiessssessesessensans | soesssssesssssessesssssaseans
41, ChaNGE N IBASUIY SLOCK.......c..cvcvreieericiere sttt sttt st s st se s s s ss st bes s bbb es s ssssss s ssessessessstesssssnsans | avsesssssssessessnsastessesnsins | srnssssessesessssessesssensans | sessssssessesssessesssessaseans
42, Change iN SUMPIUS NOES........cvucveveeieicies ettt sttt a s bt ss st st et b st s st sssssssassssassessesansensans | avsesssssssessessssssessesnsins | srmsissassesessssessesessensans | sersssssessesssessesssessaseans
43, Cumulative effect of changes in aCCOUNTING PHINCIDIES..........c.viiviveieircreeeie et es s ssssessesssessens | svsessnsssssssesssssssessesnsins | ssesssssassesiessssessesssensans | seessessesessssessesssssaseans
44, Capital changes:

45.

B4.1 PRI IN.ettrrrirsreetseeess st es R
44.2 Transferred from surplus (StOCK DIVIAENG)..........cvviveieerieicteeee ettt
44.3 TranSTErrEd 10 SUMPIUS......c..cveveveeicteees ettt et es ettt bbb s ettt b s e sanens
Surplus adjustments:

45,1 PAI IN.vttrirerrereieseeeses st

45.2 Transferred to capital (Stock Dividend)

45.3 TranSerred from CAPILAL..........ccccevcviireiee ettt ettt bbb st s s besse s tantns | sessesesssesssssssnssssessnsns | seseesessessesesesssssesnsntes | eevestessesesneesaeseesnaanes

46. Dividends to stockholders....
47.  Aggregate write-ins for gains or (I0SSES) IN SUMPIUS........ceveeveevririeeiresereres et ses e ses s ssssesses s besssbenes | sressessssssessssssssssssanns [ (O P 0
48. Net change in capital and SUPIUS (LINES 34 10 47)........coeuiviiereieeesee ettt ssstesses s sssesasseeses | sessessesansas 85,516,815 | ..ovvvererirnns 102,764 | .............. 13,016,912
49. Capital and surplus end of reporting period (LINE 33 PIUS 48).........ccccveerererrerereieeie e ssssesesessesssssssessssssssens | evveses 1,112,023,292 | ......... 1,013,592,329 | ......... 1,026,506,477

DETAILS OF WRITE-INS

AT07. oot eeee e eet e eee st R R RS RS R R R ARkt ene | neeeb bRt st s esnt s | seeeest s st | neneses ettt
AT02. oottt R RS R R RRERERERERRERREeR R | nenen bRt snb s | reeebt s st | srnenes st
AT03. oo eeeeeeees sttt RS R RS EREER£REER £ R e | bbbt sst s | ceeeebt s st | srnenis st
4798. Summary of remaining write-ins for Ling 47 from OVErflOW PAGE.........cceuiuriiriiiicicisieie ettt assensens | essessssssessessesssssssesses 0 [ oo (01 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE)........c.iuiiiieiiiiissiesiesietisiesisss s esssssssssessssssenssssssssensesssssnsanss | sssessssssessessesssssssasses [ N [0 IR 0
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Statement as of September 30, 2016 of the Blue Care Network of MiChigan

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..ottt essnnns | erbesiae 2,632,044,080 | ......... 2,412,876,39% | ......... 3,232,709,183
2. NetinVESIMENTINCOME.........c.oivieeieiiceeieeee ettt et se et s e se s nsneas L21,773,040 | 21,851,641 | .............. 30,828,776
3. Miscellaneous income ....594,000 ...11,454,847 ...15,175,321
4. Total (LINES T ThTOUGN 3). oottt ettt st s snens | essnens 2,660,411,120 | ......... 2,446,182,882 | ......... 3,278,713,280
5. Benefit and 10SS related PAYMENLS.........c.cveieiiiiiie ettt nnnes | sensenee 2,119,395,742 | ......... 2,033,274,144 | ......... 2,717,187,967
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........c.ereruererrerrineeneirnenins | eeneirsinensinsissesssssenees | seeseeseesnssssssssssssssesssens | sessesssssssssessmsssssssessns
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS.............cceveireiiiieiiceeece e | eerevennaas 402,526,885 | ........... 412,895,720 | ............ 528,796,228
8. Dividends paid t0 POCYNOIAETS.........c.cvivieeicictce ettt ss st s e sens | svsssisssssssssssssssesesensons | sbosssssessesisssssessesssessens | cressessesssissessesesessssans
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ...485,740 ....575,000 825,000
10, Total (LINES 5 trOUGN 9)......vueerireiierireieieeirsieis sttt sttt essensnsns | sressanen 2,522,408,367 | ......... 2,446,744,864 | ......... 3,246,809,195
11.  Net cash from operations (Line 4 MiNUS LINE 10)........ccccueuiiiiireiiieiiesete et sbe b snsebens | eeresesinns 138,002,753 | ...cccovererneee (561,982) ...covvee 31,904,085
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONMAS. ..ottt ettt sttt tens | seiessinnees 552,797,641 | ............ 496,284,358 | ............ 707,760,300
1202 SHOCKS. ..ttt | enienieniaas 1,125,387 | oo 20,791,941 | .coovvvenee. 22,553,961
12.3 Mortgage loans.
124 Real estate
12.5  Other iNVESIEA @SSEIS........coucviviieieiciei ettt b s bbbt st s s bn s saens | sbsssessesssansessessssnsenaens | essesissassas 30,000,000 | ............ 166,549,524
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENtS..........cc.ocvveveivceeerieceeec e | e 60,944 | ...cooevernn. 137,232 | oo 188,400
12.7  MISCEIIANEOUS PrOCEEMS..........cvuiveieiiieciciiie ettt ettt bbbt bbb ns s nsessesnsens | sessessessnsas 16,542,389 | .......c...... 36,723,906 | ... 5,698,466
12.8  Total investment proceeds (LINES 12.1 10 12.7) ...ttt bes s esss s sssssssssessssses | evessessns 570,526,361 | ............ 583,937,437 | ... 902,750,651
13.  Cost of investments acquired (long-term only):
13.1 Bonds 581,367,882 560,158,695 911,630,360
1312 SHOCKS . .otttk ettt | entesteseaas 5,623,105 | ....ccocec.e. 83,974,361 | ...ceeoenv. 95,307,386
13,3 MOMGAGE I0ANS........cvcviiecviectcteiee ettt b bbb s bbbt b s s s bbb e benseaessnas | abassebessssesessnsesassstesenes | sesbesessetesssesesssetesansess | nebesestebesssetes st nntenas
134 REAIESIAIE. ..ottt E AR bRt s bbbt | 4ebietenteeb et sttt bnbrens | sebaentent et st en bt entans | nesbete et sttt
13.5  Other INVESIE @SSELS.......cuuverriurircriseii ittt | snbiessssssiessiesstssntsentennts | cesessessesinees 799,678 | .o 799,678
13.6  Miscellaneous appliCatioNS...........cocuiueirevciiiriieieieissie et ss s sssssssessessssessesssssssssssnsens | ensensersnsenss Dy, 390,242 | viveriivsreas 26,571,260 | ..o 1,405,652
13.7 Total investments acquired (Lines 13.1 to 13.6)............... 671,503,994 ..1,009,143,076
14.  Netincrease or (decrease) in contract 10anSs and PrEMIUM NOLES..........covuiiueiiiriieiieieieieseieiesessssesessstes s ssssssssses | sosessessssessesessssessessnsins | ssessssessesssssssessesessssans | erssssssesesissessesssssssensns
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LINE 14)........cccovmrrrimrnrrninrnnireenseneesessssssessssssssssssssesss | sesseessseens (21,820,868) | .....oovne.. (87,566,557) | .....en... (106,392,425)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPItAl NOES......vuvveveerereircieeieiiecsssie ettt ettt ntnsests | snsssssnssessanssestessanssnssess | sessessesssssnssessanssnssnssans | sestesssssessessasssnssessassas
16.2 Capital and paid in surplus, less treasury stock.
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance liabilities
16.5  DIVIAENAS 10 STOCKNOIAELS. .....c.vvecerieiicecie ettt a sttt essentas | anssessnssessassnsssessasssnssnss | sessessesssssssssessasssnssnssans | sestessssssssessassnnssesssenns
16.6  Other cash provided (PPHEA).........cuurreurierrieeiieiiiie it | snbssssssees (64,783,820 | ...oovevnnes 15,206,763 | ...cocvonnee (21,506,558)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ............. (64,783,820)| .............. 15,206,763 | ............. (21,506,558)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiN€ 17).......cccevvveereees | ceviverernns 51,398,065 | ............. (72,921,776) | .oucev.. (95,994,898)
19.  Cash, cash equivalents and short-term investments:
19.1 Beginning of year........c.cccoeoverneinnnee .605,990,587 .701,985,485 701,985,485
19.2 End of period (Line 18 PlUS LINE 19.1)......o et sssessseessessssss st ssesssessessessssssssassnens | ssesssssens 657,388,652 | ............ 629,063,710 | ............ 605,990,587
Note: Supplemental disclosures of cash flow information for non-cash transactions:
[ 20.0001  The company reported the following non-cash investing activities for the dissolution of affiliated Trusts........... l ................................. | ................................. | ............ 131,703,703 [

Q06



.00

Statement as of September 30, 2016 of the Blue Care Network of MiChigan

EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION
1 Comprehensive (Hospital & Medical) 4 5 6 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1 PHOT YN it ssesstessenes | setessessseesenensend 670,254 | .o 128,848 | ..o 438,928 | ...ovvrerririeiins 12,973 [ oo [ e | e 17,534 | oo THITT | | et
2. First QUAMET. ..ot | st 689,874 | ..o 41772 | 440,665 |.....coovvrrrrrcirennns 13,117 [ e [ e | et 18,226 |..oovevvvieircieinne 76,004 | ..o | e
3. S€CONd QUAMET.......oeiveicrieriieeieiei et | eesesseeeenssenseeneea 677,353 | oo 132,219 | 436,568 |...ocvveeriirrieienns 13,380 | oo | e | e 18,075 | oo 50 T OSSR PRSP TRRR
4, Third QUAMET.....coveeveeecireirescieeee e ssesessessenees | seteesessssssessessenns 674,654 | ..o 125,506 | .vovereeeererreienns 439,106 [ ..ovvvvrrrrririreienns 13,890 | cvovereieeiereireereinneenees | e | e 18,052 | .vvoveevrerrrieireinne 78,300 [ ..vvovererereeesrrnsesrinires | eevesressssessessssesssesssneeenns

5. Curent Year,

...................... 3,012,316

...................... 1,176,313

...................... 4,188,629

.................... 2,391,444

10. Hospital Patient Days Incurred

......................... 200,178

....................... 105,208

11, Number of Inpatient AdMISSIONS..........cccovereriirererieriisnnns

12.  Health Premiums Written (a)

13. Life Premiums Direct

14.  Property/Casualty Premiums Written...........cccoccoveierrcirnnnn

15.  Health Premiums Eamed

16. Property/Casualty Premiums Eamed..........c.ccoovrrvrrreicnnee.

17. Amount Paid for Provision of Health Care Services............

18.  Amount Incurred for Provision of Health Care Services......

................ 2,173,089,419

................ 2,156,832,592

................ 275,942,244

................ 295,893,433

............. 1,273,272,962

............. 1,223,732,259

.................. 17,319,839

.................. 17,759,386

.................. 67,389,656

.................. 66,543,804

................ 539,164,718

................ 552,903,710

For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....621,451,777.
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Statement as of September 30, 2016 of the Blue Care Network of MiChigan

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 2 4 5 6 7
Account 1- 30 Days 31-60 Days 61 - 90 Days 91 - 120 Days Over 120 Days Total
Claims Unpaid (Reported)
0399999. Aggregate Accounts Not Individually Listed-COVEred...........c.coevrererreerresresrsresresresneseeensnnes | (PRI 1,998,235 [ ...ovoovveescerreesiesssreesniend [ L | 64,975,506
0499999, SUDLOLAIS.......c.ucvuereiiciecieiieitci ettt stst s ess st bs st bbb ens b ssesssnbssssessententsssessans | avbans 62,318,772 [ .. ...1,998,235 | .. ..658,499 [ . 64,975,506

0599999

. Unreported Claims and Other

0699999 Total AMOUNtS WINNEd....c.oowerrecrrrrerec Y S 8,066,698
0799999. Total ClaIMS UNPAIG.........cveivieiieeiiiiitete sttt sttt sttt sttt sttt tssssssessss st essessssessessasnsesses  ssesssssssessssssssssesssssnsessessntessessnssssessesse  seses 353,493,897
0899999. Accrued Medical Incentive Pool and Bonus Amounts 63,420,881
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Statement as of September 30, 2016 of the Blue Care Network of MiChigan

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

1. Comprehensive (hoSpital @Nd MEGICAL).........ceuriurierririiiriireire ettt s st et esssnssnsns | sessessssssnssessassnsnnens 225,015,999 |.coovvvrerrireireienens 1,256,404,367 |...oovvrrerrernrnrirrireinns 3,767,006 |..ooovvrrerrenrireireinne 231,226,444 | ..o 228,783,005 | ..o 253,999,014
2. MEdICArE SUPPIBMEN.......uivuieiiiiiiiiie it | rebien s 2,406,909 |.....cooovrererriririnnas 14,912,930 | ..o 168,014 | ..o 2,971,347 | 2,564,923 | ..o 2,689,814
3L DENEAI ONIY..oiiieeicece ettt bR R AR R A bbb s b st s st en s s et s tessenas | essebiesantessesstessesetente s ebesensensesss | sebestesses et essesaeseste s s bt ensessesntentes | abtesuetestesebetes s st en s st e s et st esetans | Sbstessesietena s e st s s e s s st s s tensens | Hiebietensesses et en bt s et n s aes 0 [
4. Vision only
5. Federal Employees Health Benefits Plan 8,147,260 |...ooveerereeeeerirrieenns 57,154,077 104,311 | 6,612,438 |..oooovvreeererereens 8,251,571 ....7,303,799
6. Title XVIII - Medicare el 1,384,765 | oo 454,730,153 2,293,342 | ..o 85,878,946
T THHIE XIX = MEAICAIA. ......ecerereeeieeeeieie ittt bbb s £ bR E bbb e ee b bsebns | £Eseebeeb e bseesesbeeb e b e st eebee b e bseesesbaets | Hbseesessastesebseeseeb e b seesesbesb et sesseess | Sbseesesseesaebaebsee s b eeb s e R b ee b et eebsetsa | £hiebiebseesesbeeb e b e R bt b ek b e n bt etne | £renteb bR bbbttt L0 OO
8. OBNEINBAIN......... oottt R R SRR E e R SR e s R s s s et s e ssessenen | SEieEEeeEanEeEeetentantseetessensantesentanes | SEesiessensersesiessensassrsessensansnssense | Sfeesiessessentosssrsiestessesestessensansnse | fieesissiesiestentansestensantansessentantantre | fientensansssstensantanees st et e enteneas L0 O
9. Health SUDLOtAl (LINES 110 8).....cucvuieieiiiercrieiirii ittt | ftisens s ensnes 312,954,933 | ..o 1,783,201,527 | ..o 6,322,673 | ... 326,689,175 | ..o 319,277,606 | .....oooovvercriniirinnes 346,193,011
10, HEAlthCAre rECEIVADIES (B).......evevieeireiiiiiieieise ettt bbbttt es s ss st ntens | sbensesstensessesensessessnses 5,137,055 | ...ovoveieerieieean 29,743,104 | oo | ettt | seteses e 5,137,055 | .o 33,941,972
T O (4T o T 4 o o OO OO OO P OO OO SOTTPTO L0 OO
12.  Medical incentive pools and DONUS GMOUNES............cucviiieiiicieiicte ettt s bbb sesesns | snsebensnsesessssssesensnsens 61,691,229 | ..o 1,620,122 | .o 7,075,722 | ..o 56,345,159 |..ooovviiiiiciriinnd 68,766,951 |..coviviiieeiieins 71,266,951
13, TOHAIS (LINES 9-10HTTH12). ..ttt bbbttt | dhebsensnns bt 369,509,107 | ..o 1,755,078,545 | ..., 13,398,395 | ...ovniiirirniiins 383,034,334 | ... 382,907,502 | ..o 383,517,990
(@) Excludes§$.......... 0 loans or advances to providers not yet expensed.




Statement as of September 30, 2016 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern
A Accounting Practices

The financial statements of Blue Care Network of Michigan (BCN) are presented on the basis of accounting practices required by the Michigan Department of
Insurance and Financial Services (DIFS).

DIFS has adopted the National Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual and the related NAIC Annual and
Quarterly Statement Instructions (NAIC SAP) for determining and reporting the financial condition and results of operations of an insurance company. DIFS requires
the use of NAIC SAP to the extent that practices, procedures, and reporting standards are not modified by the Michigan Insurance Code or by the DIFS Forms and
Instructions for Required Filings in Michigan as prescribed or permitted practices.

A reconciliation of BCN's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Michigan is shown below:

State of
Domicile Current Period Prior Year
NET INCOME
(1) Blue Care Network of Michigan state basis (Page 4, Line 32, Columns 2 & 4) | Ml |$ 86,392,171 |$ 18,045,229
(2) State Prescribed Practices that increase/decrease NAIC SAP
(3) State Permitted Practices that increase/decrease NAIC SAP
(4) NAICSAP (1-2-3=4) MI $ 86,392,171|$ 18,045,229
SURPLUS
(5) Blue Care Network of Michigan state basis (Page 3, line 33, Columns 3 & 4) | MI |$ 1,1 12,023,292|$ 1,026,506,477
(6) State Prescribed Practices that increase/decrease NAIC SAP
(7) State Permitted Practices that increase/decrease NAIC SAP
(8) NAICSAP (5-6-7=38) MI $ 1,112,023,292|$ 1,026,506,477

C. Accounting Policy
(6) Loan backed securities — stated at amortized cost. Premiums and discounts on loan-backed securities and structured securities are amortized using the
retrospective method based on anticipated prepayments at the date of purchase. Prepayment assumptions are obtained from broker dealer survey values or
internal estimates. Changes in estimated cash flows from the original purchase assumptions are accounted for using the prospective method.

D. Going Concern. Management has evaluated BCN's ability to continue as a going concern and does not have any substantial doubt about BCN's ability to continue
as a going concern.

Note 2 - Accounting Changes and Corrections of Errors
No significant changes

Note 3 — Business Combinations and Goodwill

No significant changes

Note 4 - Discontinued Operations

No significant changes

Note 5 - Investments

D. Loan-Backed Securities

(1) Prepayment assumptions are obtained from broker dealer survey values or internal estimates.

1 2 3
2) Amortized Cost Basis Before Other-than-Temporary
Other-than-Temporary Impairment Recognized in Fair Value
Impairment Loss 1-2

OTTI recognized 15t Quarter
a. |Intent to sell $ $ $

b. |Inability or lack of intent to retain the investment in the
security for a period of time sufficient to recover the

amortized cost basis 570,397 12,723 557,674
C. |Total 18t Quarter $ 570,397 |$ 12,723 |$ 557,674
OTTI recognized 21d Quarter
d. |Intent to sell $ $ $

e. |[Inability or lack of intent to retain the investment in the
security for a period of time sufficient to recover the

amortized cost basis 219,671 5,211 214,460
f. |Total 2nd Quarter $ 219,671 |$ 5211 |$ 214,460
OTTI recognized 3rd Quarter
g. |Intent to sell $ $ $

h. |Inability or lack of intent to retain the investment in the
security for a period of time sufficient to recover the

amortized cost basis 473612 10,169 463,443
i.|Total 3rd Quarter $ 473,612 |$ 10,169 |$ 463,443
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Statement as of September 30, 2016 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

OTTI recognized 4th Quarter
j. |Intent to sell $ $ $
k. |Inability or lack of intent to retain the investment in the
security for a period of time sufficient to recover the
amortized cost basis

. |Total 4th Quarter $
m. |Annual aggregate total XXX $ 28,103 XXX

(3) The table below reflects the individual securities that comprise the 2016 impairment losses for loan-backed and structured securities. These securities were
impaired on the basis that it is probable that the security will be sold before the recovery occurs.

Book/Adjusted Carrying

Value Amortized Cost Recognized Amortized Cost After Date of Financial

Before Current Period Present Value of | Other-Than-Temporary |Other-Than-Temporary | Fair Value at Time of| ~ Statement

CUSIP OTTI Projected Cash Flows Impairment Impairment OTTI Where Reported

36246L AG 6 |$ 484,819|$ 473,388|$ 11,431|$ 473,388|$ 473,388| 03/31/2016
933638 AD 0 85,578 84,286 1,292 84,286 84,286| 03/31/2016
001406 AB 3 219,671 214,460 5,211 214,460 214,460|  06/30/2016
36246L AG 6 473,612 463,443 10,169 463,443 463,443| 09/30/2016
Total $ 28,103

(4) Al impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):

a. |The aggregate amount of unrealized losses: 1. |Less than 12 Months $ (163,599)
2. |12 Months or Longer $
b.  |The aggregate related fair value of securities with 1. |Less than 12 Months $ 21,959,681
unrealized losses: 2. |12 Months or Longer $
(5) Because BCN has determined the investments, noted in (4)b above, have not been subject to credit losses and BCN does not have the intent
to sell the securities and has the ability to hold such securities, BCN does not consider these investments to be other-than-temporarily
impaired.
E. Repurchase Agreements and/or Securities Lending Transactions. Not applicable.
l. Working Capital Finance Investments. Not applicable.
J. Offsetting and Netting of Assets and Liabilities. Not applicable.
Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
No significant changes
Note 7 - Investment Income
No significant changes
Note 8 - Derivative Instruments
No significant changes
Note 9 - Income Taxes
No significant changes
Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
D. Effective in 2009, in exchange for assuming the unfunded postretirement obligation, BCN and BCBSM executed an intercompany transfer agreement, whereby

BCN will repay the obligation assumed by BCBSM with annual installments over a 20-year term. BCN’s payments to reduce this obligation and the balance due are
included in the amounts reflected in the operating activities. On June 22, 2016, the Michigan Department of Insurance and Financial Services granted BCN and
BCBSM non-disapproval to amend the intercompany transfer agreement whereby BCN shall make a full and complete payment for the remaining obligation to
BCBSM. On June 29, 2016, BCN paid $42,043,955 to satisfy the $46,899,308 remaining obligation. BCN reported $4,855,353 of other income for the settlement of
the long term liability.

Note 11 - Debt
B. FHLB (Federal Home Loan Bank) Agreements

(1 BCN became a member of the Federal Home Loan Bank of Indianapolis (FHLBI) on December 1, 2009, in order to obtain short-term, long-term and line-of-credit
borrowing privileges. On May 30, 2012, BCN borrowed $25,000,000 at a rate of 1.10% on the 60 month loan. On September 17, 2012, BCN borrowed $50,000,000
at a rate of 0.73% on the 48 month loan. The $50,000,000 loan was refinanced effective October 8, 2015, resulting in a new rate of 1.56% on the 60 month loan.
BCN plans to utilize any funding obtained to cover operational needs or longer-term strategic plans. Borrowings are accounted for consistent with SSAP No. 15,
Debt and Holding Company Obligations and SSAP No. 52, Deposit Type Contracts. The loans are collateralized by government securities and U.S. special revenue
and special assessment securities at 105% of the outstanding loan balance.
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Statement as of September 30, 2016 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

(2) FHLB Capital Stock
a. Aggregate Totals

1. Current Period

Total

(@) Membership Stock — Class A $
(b) Membership Stock — Class B 4,205,500
(c) Activity Stock
(d
(e)
(

d) Excess Stock
e) Aggregate Total (a+b+c+d) $ 4,205,500
f)  Actual or estimated borrowing capacity as

determined by the insurer $ 93,455,556

2. Prior Year-End

Total

(@) Membership Stock — Class A $
(b) Membership Stock — Class B 4,205,500
(c) Activity Stock
(@
(e)
(

d) Excess Stock
e) Aggregate Total (a+b+c+d) $ 4,205,500
f)  Actual or estimated borrowing capacity as

determined by the insurer $ 93,455,556

11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)

b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

1 2 Eligible for Redemption
3 4 5 6
Membership Current Period Total |  Not Eligible for Less than 6 Months to Less 1to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3105 Years
1. [Class A $ $ $ $ $ $
2. |ClassB $ 4,205,500 ($ 4,205,500 |$ $ $ $

11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a2(b) Total (Column 1)

(3) Collateral Pledged to FHLB

a.  Amount Pledged as of Reporting Date

1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
Current Period Total Collateral Pledged $ 85,996,189 |$ 82,216,702 |$ 75,000,000
Prior Year Total Collateral Pledged $ 98,808,080 |$ 95,231,568 |$ 75,000,000

11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3, respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3, respectively)

b.  Maximum Amount Pledged During Reporting Period

1 2 3
Amount Borrowed at
Time of Maximum

Fair Value Carrying Value Collateral
Current Period Total Collateral Pledged $ 99,456,734 |$ 95,980,355 |$ 75,000,000
Prior Year Total Collateral Pledged $ 100,332,507 |$ 96,815,395 |$ 75,000,000
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Period
1 2
Funding Agreements
Total Reserves Established
(a) Debt $ XXX
(b) Funding Agreements 75,000,000 |$
(c) Other XXX
(d) Aggregate Total (a+b+c) |$ 75,000,000 |$
2. Prior Year-End
1 2
Funding Agreements
Total Reserves Established
(a) Debt $ XXX
(b) Funding Agreements 75,000,000 |$
(c) Other XXX
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NOTES TO FINANCIAL STATEMENTS

l(d) Aggregate Total (atb+c) [$ 75,000,000 [$ |
b.  Maximum Amount During Reporting Period (Current Period)
Total
1. Debt $
2. Funding Agreements 75,000,000
3. Other
4. Aggregate Total (Lines 1+2+3) $ 75,000,000

11B(4)b4 should be equal to or greater than 11B(4)a1(d)

c. FHLB - Prepayment Obligations

Does the Company have
Prepayment Obligations under
the Following Arrangements

(YES/NO)
1. Debt N/A
2. Funding Agreements NO
3. Other N/A

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

Note 12, including 12A(4) is not applicable; BCN has no defined benefit plans.

Note 13 — Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations

(9) Special surplus fund changes

As a result of the adoption of INT 16-01, ACA Section 9010 Assessment 2017 Moratorium, BCN is not reclassifying unassigned surplus to special surplus funds in 2016 for
BCN's anticipated expense of the 2017 Affordable Care Act (ACA) fee. INT 16-01 was adopted based on the Consolidated Appropriations Act, 2016 (Public Law No: 114-113),
which was signed into law on December 18, 2015. The law imposes a moratorium, in 2017, on the Annual Fee on Health Insurance Providers also known as the Affordable
Care Act (ACA) Section 9010 assessment. Because there will be no fee payable immediately in the 2017 reporting year on premiums written during the data year of 2016,
there will be no monthly segregation of special surplus in 2016 for the 2016 data year net written premiums.

Note 14 - Liabilities, Contingencies and Assessments

No significant changes

Note 15 - Leases

No significant changes

Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

No significant changes

Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

Note 17 including 17B(2), 17B(4)a, 17B(4)b, and 17C is not applicable. BCN had no wash sales and no transfer and servicing of financial assets.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans

No significant changes

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes

Note 20 - Fair Value Measurements

A
(1) Fair Value Measurements at Reporting Date
Assets at Fair Value Level 1 Level 2 Level 3 Total
Common Stocks: $ $ $ $
Industrial & miscellaneous 149,416,960 149,416,960
Mutual Funds 647,079 10,447,006 11,094,085
Money market mutual funds 13,579 13,579
Total $ 150,077,618|$ 10,447,006|$ $ 160,524,624
(2) Fair Value Measurements in (Level 3) of the Fair Value Hierarchy. Not applicable.
(3) Transfers between levels. Not applicable.
(4) Certain assets and liabilities of BCN are measured and reported: (a) at amortized cost, (b) at values using the adjusted audited GAAP equity method, or (c) at
values that approximate fair value due to their liquid or short-term nature.
(5) Derivative assets and liabilities. Not applicable.
B. Other Fair Value Information. Not applicable.
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«he Blue Care Network of Michigan

NOTES TO FINANCIAL STATEMENTS

C.
Not Practicable
Type of Financial Instrument |Aggregate Fair Value| Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value)
Bonds $ $ $ $ $
US governments 396,344,089 378,076,720 396,344,089
All other Governments 2,884,021 2,789,826 2,884,021
Special Revenue and
special assessment 254,869,205 251,213,021 254,869,205
Industrial & miscellaneous 310,789,622 295,451,749 310,789,622
Total Bonds 964,886,937 927,531,316 964,886,937
Common Stocks
Industrial & miscellaneous 149,416,960 149,416,960 149,416,960
Mutual Funds 11,124,085 11,124,085 647,079 10,447,006
Money market mutual funds 13,579 13,579 13,579
Total Common Stock 160,554,624 160,554,624 150,077,618 10,447,006
Preferred Stocks 2,263,730 2,008,785 2,263,730
Cash Equivalents & Short
Term investments
US governments 1,000,000 1,000,000 1,000,000
Industrial & miscellaneous 518,168,705 518,185,304 518,168,705
Money market mutual funds 146,086,183 146,086,183 146,086,183
Total Cash Equivalents &
Short Term investments 665,254,888 665,271,487 147,086,183 518,168,705
D. Not Practicable to Estimate Fair Value. Not applicable.
Note 21 - Other ltems
No significant changes
NOTE 22 - Events Subsequent
No significant changes
Note 23 - Reinsurance
No significant changes
Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination
E. Risk Sharing Provisions of the Affordable Care Act
(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act
risk sharing provisions YES
(2) Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current period:
a. |Permanent ACA Risk Adjustment Program Amount
Assets
1. |Premium adjustments receivable due to ACA Risk Adjustment |$ 1,981,425
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment 267,089
3. Premium adjustments payable due to ACA Risk Adjustment 26,709,963
Operations (Revenue & Expenses)
4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA
Risk Adjustment (4,967,204)
5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 264,391
b.  |Transitional ACA Reinsurance Program
Assets
1. |Amounts recoverable for claims paid due to ACA Reinsurance $ 5,114,749
2. |Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) 12,108,024
3. |Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance
Liabilities
4. |Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium 16,001,436
5. |Ceded reinsurance premiums payable due to ACA Reinsurance 2,085,367
6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $
Operations (Revenue & Expenses)
7. Ceded reinsurance premiums due to ACA Reinsurance $ (2,085,367)
8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected
payments 6,934,885
9. ACA Reinsurance contributions — not reported as ceded premium $ 9,671,728
c.  |Temporary ACA Risk Corridors Program
Assets
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Statement as of September 30, 2016 of the Blue Care Network of MiChigan
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1. |Accrued retrospective premium due to ACA Risk Corridors |$
Liabilities
2. |Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors I 981,976
Operations (Revenue & Expenses)
3. Effect of ACA Risk Corridors on net premium income (paid/received)
4.  |Effect of ACA Risk Corridors on change in reserves for rate credits $ (822,021)
Supplement to 24
E@)
(D)=(A)-(B)-(C
(A) (B) ) Asset
Estimated Amount to Non-Accrued  (C) Balance (F)=(D)-(E)
be Filed or Final Amounts for Amounts (Gross of (E)
Risk Corridors Amount Filed with Impairments or Received from Non-admissio  Non-admitt ~ Net-Admitt
Program Year CMS Other Reasons CMS ns) ed Amount ed Asset
2014 17,193,569 10,694,400 2,108,057 4,391,112 4,391,112 0
2015 4,154,148 4,154,148 0 0 0
2016
Total 21,347,717 14,848,548 2,108,057 4,391,112 4,391.112 0

NOTE: Total of Asset Balance (D) must equal the total of Footnote 24 E (3) line C column 9.
NOTE: Total of Net Admitted Asset (F) must equal Footnote 24 E (2) line C.1.

@)

adjustments to prior year balance:

Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons for

Differences

Adjustments

Unsettled
Balances as of
the Reporting

Date

Accrued During the Prior Year
on Business Written Before
December 31 of the Prior Year]

Received or Paid as of the

Current Period on Business
Written Before December 31

of the Prior Year

Prior Year
Accrued Less
Payments
(Col. 1-3)

Prior Year
Accrued Less
Payments
(Col. 2-4)

To Prior Year
Balances

To Prior Year
Balances

Cumulative
Balance from
Prior Years
(Col. 1-3+7)

Cumulative
Balance from
Prior Years
(Col. 2-4+8)

1

2

3

4

5

6

7

8

9

10

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Receivable

(Payable)

Ref

Receivable

(Payable)

a. |Permanent ACA Risk Adjustment Program

1.

Premium
adjustments
receivable

$ 4,667

$ $

(4,667) [$

$ 1,986,092

$ 1,981,425

. |Premium

adjustments
(payable)

58,826,539

39,069,950

19,756,589

(18,821,494)

935,095

. |Subtotal ACA

Permanent Risk
Adjustment
Program

$

58,826,539 |$

4,667

$ 39,069,950 |$

(4,667) |$ 19,756,589

$ 1,986,002

$ (18,821,494)

$ 1,981,425

$ 935,095

b. T

=

a

nsitional ACA Reinsurance Program

. |Amounts

recoverable for
claims paid

$ 45,186,818

R

$ 34,898,929

$ $ 10,287,889 |$

$ (5,173,140)

$ 5114749

. |Amounts

recoverable for
claims unpaid
(contra liability)

(6,793,011)

(6,793,011)

. |Amounts receivable

relating to
uninsured plans

. |Liabilities for

contributions
payable due to
ACA Reinsurance -
not reported as
ceded premiums

21,034,871

14,705,163

6,329,708

6,329,708

. |Ceded reinsurance

premiums payable

4,283,961

4,283,961

. |Liability for amounts

held under
uninsured plans

. |Subtotal ACA

Transitional
Reinsurance
Program

$ 45,186,818

$

18,525,821

$ 34,898,929

$ 12,196,113

§ 10,287,889

$ 6,329,708

$ (5,173,140)

$ 5114749

§ 6,329,708

c. |T

<]

mporary ACA Risk Corridors Program

1.

Accrued
retrospective
premium

$ 4,636,903

§ 245791

$ § 4391112 |$

$ 4,391,112

Reserve for rate
credits or policy
experience rating

159,955

159,955
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refunds

3. |Subtotal ACA Risk
Corridors Program 4,636,903 159,955 245,791 4,391,112 159,955 822,021 4,391,112 981,976
d. |Total for ACA Risk
Sharing Provisions §$ 49,823,721 |$ 77512315 |$35,149,387 |$ 51,266,063 |$ 14,674,334 |§ 26,246,252 |$ (3,187,048) |$ (17,999,473) $ 11,487,286 |$ 8,246,779

Explanations of Adjustments

A Adjustment supplied by HHS

B. Adjustment supplied by HHS

C. Adjustment suppllied by HHS

D.

E.

F.

G.

H.

l.

J. Adjustment supplied by HHS

Supplement to 24 E (3)
Unsettled Balances as of
Differences Adjustments the Reporting Date
Received or Paid as of the Accrued Accrued
Accrued as of December Current Period on Business Less Less Cumulative | Cumulative
31 of the prior reporting Written For the Risk Corridors| Payments Payments Balance Balance
year Program Year (Col 1-3) (Col 2-4) Balances Balances (Col 1-3+7) | (Col 2-4+8)
1 2 3 4 5 6 7 8 9 10
Risk Corridors Program Year: Receivable | (Payable) | Receivable (Payable) Receivable (Payable) Receivable | (Payable) | Ref | Receivable (Payable)
Accrued Retrospective
premium

2014 Reserve for rate credits
or policy experience
rating refunds

Accrued Retrospective
premium 1,862,266 (1,862,266) 6,499,169 4,636,903
2015 Reserve for rate credits
or policy experience
rating refunds 47,527 (47,527) 207,482 159,955
Accrued Retrospective
premium 4,636,903 245,791 4,391,112 4,391,112

2016
Reserve for rate credits
or policy experience

rating refunds 159,955 159,955 822,021 981,976

Total for Risk Corridors (1) 4636903 | 159,955 245,791 4,391,112 159,955 822,021 4,391,112 (2) 981,976
Note: (1) Totals for all columns must agree with Footnote 24 E (3) line c. 3.
(2) Payable total must agree with Footnote 24 E (2) line c. 2.

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

Liabilities for unpaid claims and claims adjustment expenses as of December 31, 2015 were $357,042,098. As of September 30, 2016, $322,126,698 has been paid for
incurred claims and claims adjustment expenses attributable to insured events of prior years. Liabilities for unpaid claims and claims adjustment expenses remaining for prior
years are now estimated to be $7,999,995 as a result of a re-estimation of unpaid claims and unpaid claims adjustment expenses on all lines of business. Therefore, there has
been a $26,915,405 favorable prior year development based on the analysis of recent loss development trends from December 31, 2015 to September 30, 2016.

Note 26 — Intercompany Pooling Arrangements

No significant changes

Note 27 -Structured Settlements

Not Applicable for Health Entities

Note 28 - Health care receivables

No significant changes

Note 29 - Participating policies

No significant changes

Note 30 — Premium Deficiency Reserves

No significant changes

Note 31 — Anticipated Salvage and Subrogation

No significant changes
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33
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42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[X] No[ ]
If yes, has the report been filed with the domiciliary state? Yes[X] Nol[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[X] No[ ]
If yes, date of change: 02/10/2016
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] NoJ[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] Nol[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
Regence AmeriHealth Caritas. Inc. which was dissolved on September 9. 2016, was removed from the organizational chart. Also.effective August 3
2016. COBX Co. a wholly-owned subsidiary of BCBSMM, was activated as a holding company.
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC

Company State of
Name of Entity Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or

similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?

If yes, attach an explanation. Yes[X] No[]
BCN and BCMSMMIC have entered into a management service agreement with New Directiions Behavioral Health for the administration of an

Employee Assistance Program.

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2013

NAT ]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date
should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/15/2015

By what department or departments?
Michigan Department of Insurance and Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] NoJ[ ]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes|[ ]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes|[ ]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes|[ ]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

NA[X]
NA[X]

No[X]

No[X]

No[X]

1 2 3 4 5
Affiliate Name Location (City, State) FRB OCC | FDIC

SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X]

a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

)
)

(=2

Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

o

(
(
(
(

) Compliance with applicable governmental laws, rules and regulations;
)

(=}

The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

9.11 Ifthe response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended? Yes|[ ]

9.21 Ifthe response to 9.2 is Yes, provide information related to amendment(s).

9.3

Have any provisions of the code of ethics been waived for any of the specified officers? Yes|[ ]

9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

Q11
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Statement as of September 30, 2016 of the Blue Care Network of MiChigan

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] Nol[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 27,438,087
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[ ] No[X]
11.2 Ifyes, give full and complete information relating thereto:
12. Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] Nol[ ]
14.2 If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Carrying Value Book/Adjusted Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 14,838,172 15,343,903
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 14,838,172 $ 15,343,903
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
16.3 Total payable for securities lending reported on the liability page: $ 0
17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] No[ ]
17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
State Street Bank and Trust Company 801 Pennsylvania, Kansas City, MO 64105
Fidelity Investments Institutional Operations Co. 100 Magellan Way KW2B Covington, KY 41015
Federal Home Loan Bank of Indianapolis 8250 Woodfield Crossing Blvd. Indianapolis, IN 46240
17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]
17.4 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Reason
Change
17.5 Identify all investment advisors, broker/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:
1 2 3
Central Registration Depository Name(s) Address
Blue Cross Blue Shield of Michigan Mutual Insurance 600 E. Lafayette Blvd. Detroit, Ml 48226
Company
105377 Loomis Sayles One Financial Center, Boston, MA 02111
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]
18.2 If no, list exceptions:

Q11.
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Statement as of September 30, 2016 of the Blue Care Network of MiChigan

GENERAL INTERROGATORIES (continued)

PART 2 - HEALTH
1. Operating Percentages:
1.1 A&H loss percent 85.6 %
1.2 A&H cost containment percent 27 %
1.3 A&H expense percent excluding cost containment expenses 12.3 %
2.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date. 0
2.3 Do you act as an administrator for health savings accounts? Yes[ | No[X]
2.4 If yes, please provide the amount of funds administered as of the reporting date. 0

Q12



Statement as of September 30, 2016 of the Blue Care Network of MiChigan

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2

D
Number

3

Effective
Date

1

Name of Reinsurer

5

Domiciliary
Jurisdiction

6
Type of
Reinsurance
Ceded

7

Type of
Reinsurer

8
Certified
Reinsurer Rating
(1 through 6)

9
Effective Date
of Certified
Reinsuer Rating

NONE
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Statement as of September 30, 2016 of the Blue Care Network of MiChigan

SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State, Etc.

Direct Business Only

Active
Status

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4 5
Federal
Employees
Health Benefi
Program
Premiums

Medicaid
Title XIX

ts

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts
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61.

Alabama...

Alaska..

Arizona.....

Arkansas..

California..

Colorado..
Connecticut..........ccevveveveercrcinans
Delaware

District of Columbia

[T To - TR
[CT-ToT o T
HaWai..c.ocvceercceie e

Kentucky........ccevvveverneereiieeiinns
Louisiana.........ccceveveveeeniercieinnnns

Maryland.........coccoereninrineiniineinns

MassachUSELtS.........c.cvverrerrrrirenns

Michigan........ccceevevcveeeieciiens
MiIiNNESOta........cverrrrrririrrireieieens

MiSSISSIPPI....vvcvevreieeieeieiesiereiaes
MISSOUI....veervreeereeeiereeeieesens

Montana..........ccoeeeeevereirersnienn.

Nebraska

Nevada........

New Hampshire...

New Jersey......

New Mexico.

New York.....

North Carolina..

North Dakota....

Vermont.......cccocevveeeineesienenns
Virginia......coeveeeneeeseeseesiens
Washington..........cooereunenininnnns
West Virginia....

Wisconsin
WYOMING....ocvevierircreieeee e
American Samoa...........c..cc.cc.evee.
Puerto RiCO.......cccovvverriiericene
U.S. Virgin Islands.............ccccuu.....
Northern Mariana Islands
Canada.......ccoovevvreenenreiieiennns
Aggregate Other alien..
Subtotal....
Reporting entity contributions for
Employee Benefit Plans...
Total (Direct Business)

0]..

) I 9,441,381

...... 73,988,783

.2,602,865,870

........ 9,441,381

.1,916,866,691

...621,451,777

0

.2,612,307,251

DETAILS OF WRITE-INS

58001.

58002.
58003.
58998.

58999.

Summary of remaining write-ins

for line 58 from overflow page...........
Total (Lines 58001 thru 58003 plus 58998)
(Line 58 aboVe).......vverrereserarennerniens

(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Insert the number of L responses except for Canada and Other Alien.

(E
(a

)
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Statement as of September 30, 2016 of the Blue Care Network of Michigan

Blue Cross
2D, Blue Shield
V&v of Michigan

® ®

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BLUE CROSS BLUE SHIELD
OF MICHIGAN MUTUAL
INSURANCE COMPANY

EIN 38-2069753
NAIC 54291, Group 572

NASCO Corporation
EIN 58-1767730
GA

BMH LLC*
EIN 30-0703311
DE

) . LifeSecure Holdings COBX CO. Blue Care Network B,lvl:.e r(]:_are of
Accident Fund Holdings, Inc. Corporation EIN 813438452 of Michigan ichigan,
Ell\:s27-05§7lg30 EIN 20-1420821 EIN 38-2359234 EIN 38I[]2CS.36979
roup GrOLX)2572 NAIC 95610, Group 572 NAIC 52037,
T T I I Group 572
Accident Fund . -
Insurance AF Global Capital, LifeSecure Insurance ) Blue Cross and
Company of America Ltd. Company BCN Service Blue Shield of
EIN 38-3207001 Company No. EIN 75-0056156 Company Michigan
NAIC 10166 09789424 NAIC 77720, Group 572 EIN 38-3134881 Foundation
Group 572 United Kingdom EIN 38-2338506

Accident Fund General

Insurance Company Visiant Holdings,
EIN 20-3058200 Inc.

NAIC 12304, Group 572 EIN 47-5653683 | I

Blue Cross Complete of Michigan LLC**
EIN 47-2582248

Michigan Medicaid Holdings Company
EIN 45-3854611

Accident Fund National

DE

BH Assets Corporation
EIN 27-1038374

EIN Properties LLC
EIN 45-1259278

Insurance Company T
EIN 20-3058291 ikaSystems NAIC 11557
NAIC 12305 Group 572 Corporation
CompWest Insurance EIN 11-3738370 Woodward Straits
Company DE Insurance Company
EIN 20-1117107 Elm,;z;zﬁ',zeilgm

NAIC 12177, Group 572
CA

Tessellate Holdings,

LLC
EIN 47-4522025
DE

NDBH Holding
Company, L.L.C.
EIN 45-1062167
MO

Third Coast Insurance
Company
EIN 36-4072992
NAIC 10713, Group 572
wi ** Michigan Medicaid Holdings Company owns a 50% stake of Blue Cross Complete of
Michigan LLC . Remaining 50% stake is owned by AmeriHealth Caritas Health Plan.

* See next page for affiliated companies

United Wisconsin Insurance
Company
EIN 39-0941450
NAIC 29157, Group 572
WI

*** A 99% stake of New Directions Behavioral Health is owned by NDBH Holding Company,
L.L.C. The remaining 1% stake is owned by Good Health HMO, Inc., a wholly owned
subsidiary of Blue Cross and Blue Shield of Kansas City.

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.

Tessellate, LLC
EIN 45-3742721
DE

New Directions
Behavioral Health,
L.L.C.x**

EIN 43-1698690
MO




Statement as of September 30, 2016 of the Blue Care Network of Michigan

Blue Cross
Blue Shield

ofnian SUBSIDIARY & AFFILIATE ORGANIZATION CHART

A nonprofil corporation and independent Bcensee
of the Blue Cross and Blue Shield Association

==y
vAY)

®

BMH LLC1
DE limited liability company
EIN: 30-0703311

BMH SUBCO | LLC2 BMH SUBCO Il LLC3 AmeriHealth Caritas Services, LLC
DE limited liability company DE limited liability company DE limited liability company
EIN: 38-3946080 EIN: 80-0768643 EIN: 45-5415725
| |
Keystone Family Health Plan AmeriHealth Caritas Health Plan
PA general partnership PA general partnership
EIN: 23-2842344 EIN: 23-2859523
I I I I |
AmeriHealth Caritas Louisiana, Select Health of South AmeriHealth Caritas AmeriHealth Caritas lowa, . .
] ) AmeriHealth Caritas
Inc. Carolina, Inc. Georgia, Inc. Inc. .
. . . . : . . . Indiana, LLC
LA business corporation SC business corporation GA business corporation IA business corporation IN business cornoration
O EIN: 27-3575066 EIN: 57-1032456 EIN: 20-2467931 EIN: 47-3923267 EIN: 20_4945091
= NAIC Code: 14143 NAIC Code: 95458 NAIC Code: 14692 NAIC Code: 15800 ’
o
=
AmeriHealth Caritas District of ;
PerformRx, LLC . . Florida True Health, Inc.5
PerformRX IPA of New PA limited liability AMHP Holdings Corp. Columbia, Inc. FL business corporation
York, LLC company PA business District of Columbia EIN: 45-4088232
NY limited liability company . corporation business corporation . .
EIN: 27-0863878 NAIC Code: 14378
EIN: 26-1809217 EIN: 26-1144363 EIN: 46-1482013
NAIC Code: 15088 |
iHealth Nebrask PerformSpecialty, Community Behavioral AmeriHealth Caritas FTH Clinic, LLC Community Care of
Amerll;egt Nebraska, Inc.4 LLC Healthcare Network of Virginia, Inc. FL limited liability company Florida, LLCs
NE ETS'_“ESSSS ;ggpggg“on PA limited liability Pennsylvania, Inc. VA business corporation EIN: 37-1752699 FL limited liability
NAIé c _d - 14261 company PA business corporation EIN: 47-5566319 corporation
ode: EIN: 61-1729412 EIN: 25-1765391 EIN: 61-1720226
1 Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC
. L R 2 BMH SUBCO I LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.
AmeriHealth Michigan, Inc. Blue Cross Complete of CBHNP Services, Inc. 3 BMH SUBCO Il LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.
MI business corporation Michigan LLC7 PA business corporation 4 AmeriHealth Caritas Health Plan owns a 70% stake of AmeriHealth Nebraska, Inc.
EIN: 46-0906893 MI limited liability company EIN: 26-0885397 5 AmeriHealth Caritas Health Plan owns a 50% stake of Florida True Health, Inc.
NAIC Code: 15104 EIN: 47-2582248 NAIC Code: 13630 6 Florida True Health, Inc. owns a 51% stake of Community Care of Florida, LLC
NAIC Code: 11557 7 AmeriHealth Caritas Health Plan owns a 50% stake of Blue Cross Complete of Michigan LLC. Michigan Medicaid
: Holdings owns the remaining 50% stake.

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.



Statement as of September 30, 2016 of the Blue Care Network of MiChigan

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10

910

1 2 3 4 5 6 7 1 12 13 14 15

Name of Type of

Securities Control

Exchange (Ownership

if Publicly Board, If Control is

NAIC Traded Names of Relationship Management | Ownership
Group Group Company| ID Federal (US. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CKK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Members
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company 54291... [38-2069753.. | ...eveeereinens | ererrerneireeienes [ cereeeeiseeneeneeeneeeens Insurance Company State of Michigan...........coccoerenrrnincneinineens Legal....cocurinnnn.
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company | .cooveeeees [ 27-0521030.. | covoucercercinins | e [ e Accident Fund Holdings, INC........cccccovevvvivecnns ML NIA....ccoon Insurance Company Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company | .cooveeens [09789424 ... | oo [ [ AF Global Capital, Ltd...........ccccvevereririerirernen, GBR.......... NIA.....ccoo.e. Accident Fund Holdings, INC........cccccovveveviiinnas Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company 10166... |38-3207001... | ..cvcvervrereens [errvereeiiieiiies | e Accident Fund Insurance Company of America. Accident Fund Holdings, INC........cccccovveveviiinnas Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company 29157... [39-0941450.. | ..cvvvrerenes [ everieireries [ v United Wisconsin Insurance Company............... |Wl........... A, Accident Fund Insurance Company of America| Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company 12304... {20-3058200.. [ ..ccovrvvrerrrerees | erverereereeneenns | erereereereeseeereennseens Accident Fund General Insurance Company...... [Ml.............. A, Accident Fund Insurance Company of America| Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company 12305... {20-3058291... | c.ovierrieeens [erreireiiierins | e Accident Fund National Insurance Company Accident Fund Insurance Company of America| Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company 10713... | 36-4072992.. | ..coovvererviers [ errerrerieienienns | erereissieneiserenienns Third Coast Insurance Company............cccoeeeveees |[Whoinanan A, Accident Fund Insurance Company of America| Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company 12177... | 20-1117107.. | e e | e CompWest Insurance Co..........ccceeevverveveseneees | CAurnnne. A Accident Fund Insurance Company of America| Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company | [ 2021420821, | ovovveieicieies | eervreireininnes | e LifeSecure Holdings Corporation Insurance Company Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company T7720... [75-0956156.. | ..cvvvererrenes [ cererrieiniries [ v LifeSecure Insurance Company.........c.ccoceveevrees [Mloviiinecee, A, LifeSecure Holdings Corporation...................... Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company 95610... [38-2359234.. | ..oiiiiiiins [ e [ e Blue Care Network of Michigan.............ccocoueceee | Mlciicinnce RE...n. Insurance Company Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company | .ooveevens [45-3854611.. | oo e [ Michigan Medicaid Holdings Company...............[Ml.............. NIA....cooon Insurance Company Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company 11557... |47-2582248.. | ..oeveveveeens [ ereeeeiieieiies | e Blue Cross Complete of Michigan LLC...............|Ml.............. A Michigan Medicaid Holdings Company............. Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company | [38-3134881.. | oo | e | e BCN Service Company..........ccceeevevvveererverevenns | Ml [D1S T Blue Care Network of Michigan........................ Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company 52037... |38-2536979.. | ..vvevrerernen [ eorrrinrireireriens | e Blue Care of Michigan, InC.........cccoocevvvvvnerreees [Mliciinnc A s Insurance Company Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross and Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company | ..ccccvees [38-2338506.. | ...oovvurerires [ e | e Foundaton ~ |Mha..... NIA o Blue Care of Michigan, INC.........ccccceerrrrrienne. Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company 15649... |47-2221114. | oo | e [ e Woodward Straits Insurance Company.............. | Ml.............. A Insurance Company Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company | .o [ 8123438452, | oo e [ COBX CO..vvvrverererenrereisnisnenseessiessessssensenssenss | Ml NIA....cciee Insurance Company Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company | .ccoveeens [47-5853683.. | oouvnicieins [ e [ e Visiant Holdings, Inc (formerly SBBX Co).......... |Ml.............. NIA.....cccooe Insurance Company Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
Mutual Insurance Company | .ceveeeee [ 1123738370, | covvveieiieiies | cevrerivinnns | e ikaSystems Corporation..............cceceeeeevireiens | DErrinnnnn NIA.....cccco.e Visiant Holdings, Inc (formerly SBBX Co)........ Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
................................................................................................. NASCO Corporation...........cueeereerereneerererenens cecvereneenee |[NIALL...ccooc.eo.. | INSUrANce Company Ownership.......... Insurance Company
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual

................................................................................................. BH Assets Corporation...........c.cccoceevevvernernerenes | DEuueceee. | NIALL............. | INnsUrance Company Ownership.......... Insurance Company




Statement as of September 30, 2016 of the Blue Care Network of MiChigan

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
3 4 7 8 9 10 1 12 14
Name of Type of
Securities Control
Exchange (Ownership
if Publicly Board,
NAIC Traded Names of Relationship Management | Ownership
Group Group Company| D Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) *
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................... 45-1259278.. | ...ovvvvrvvriee | cevrnersenninns | evverscrsensennennes | EIN Properties LLC......covcvvevvcincrincrincincincene [Mlicece [NIALL............ | Insurance Company Ownership......... |.....40.000 |Insurance Company
Tessellate Holdings, LLC (formerly DDDS, Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................... 47-4522025.. | ....ccoovirnins [ v [ e | HoIiNgs, LLC) DE........... [NIA............... | Insurance Company Ownership......... |......70.100 |Insurance Company
Blue Cross Blue Shield of Michigan Tessellate Holdings, LLC (formerly DDDS, Blue Cross Blue Shield of Michigan Mutual
0572...... Mutual Insurance Company | ..ccceeeee. A5-3T42721.. [ o [ v [ e, Tessellate, LLC (dba DDDS).........cccovvveevrevernnn. DE....ccccee. NIA o Holdings, LLC) Ownership......... ...100.000 |Insurance Company |
Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
.................................................................................... 45-1062167.. | ccvevrerrerierns | evrrerisniresenes | eoversesssnssenennnenne. | NDBH Holding Company, LLC.........c.cccceevvvene | MO......oo. | NIA............... | InsUrance Company Ownership......... |......10.000 |Insurance Company
Blue Cross Blue Shield of Michigan Mutual
.................................................................................... 43-1698690.. [ ....cccoeovrvvriens | eevveveieieiees [ vevesiieseneeenenn. | NeW Directions Behavioral Health, LLC............. [MO............ [NIA............... [NDBH Holding Company, LLC.... .....99.000 |Insurance Company
Blue Cross Blue Shield of Michigan Mutual
30-0703311.. | oeeeereeeireens | ereeeerneiseeneins [ cereeseseeeneeseeeeseeens BMH LLC......ooiieieeeeeneineise e Insurance Company Ownership......... |...... 38.740 |BCBSM and IBC MH LLC.........coovvnrereireinines | errreereenas
38-3946080.. | ..o | e [ e BMH SUBCO I LLC.....coooeeieeceeienne BMH LLC....oiieireireineineireineeneeneeeneeiesenneees | OWNETSAIP..cos | e 38.740 |BCBSM and IBC MH LLC
80-0768643.. | .... . |BMH SUBCO Il LLC . . BMHLLC....ooieiieineineineirecnecneeseeineeienenneees | OWNETSAIP..cis | e 38.740 |BCBSM and IBC MH LLC.
45-5415725.. AmeriHealth Caritas Services, LLC........c...coc..... BMH LLC....ovieieieiecrieirecnecinecsnsesecsnceneeees | OWNETSAIP..cis | v 38.740 |BCBSM and IBC MH LLC
23-2859523.. AmeriHealth Caritas Health Plan BMH SUBCO | LLC.......covvvvrvverrreisrisrirnnennes | OWNETSAID..cc | e 19.370 |BCBSM and IBC MH LLC
23-2859523.. | .... . | AmeriHealth Caritas Health Plan... . . |BMH SUBCO Il LLC......ccoovevververrernerncrnennes | OWNETSAIP..c | e 19.370 |BCBSM and IBC MH LLC.
. |27-3575066.. | .... . | AmeriHealth Caritas Louisiana, Inc.................... . | AmeriHealth Caritas Health Plan......................| Ownership......... | ...... 38.740 [BCBSM and IBC MH LLC.
. |57-1032456.. | .... . | Select Health of South Carolina, Inc. . | AmeriHealth Caritas Health Plan......................| Ownership......... | ...... 38.740 [BCBSM and IBC MH LLC.
. |20-2467931.. AmeriHealth Caritas Georgia, InC..........ccocvvenee. AmeriHealth Caritas Health Plan......................| Ownership......... | ...... 38.740 |BCBSM and IBC MH LLC
20-4948091.. AmeriHealth Caritas Indiana, LLC...................... AmeriHealth Caritas Health Plan......................| Ownership......... | ...... 38.740 |BCBSM and IBC MH LLC
. |47-3923267.. | .... ... | AmeriHealth Caritas lowa, Inc....... . |AmeriHealth Caritas Health Plan......................| Ownership......... | ...... 38.740 |BCBSM and IBC MH LLC.
26-1809217.. | .... . | Perform RX IPA of New York, LLC . AmeriHealth Caritas Health Plan...................... | Ownership......... | ...... 38.740 |BCBSM and IBC MH LLC.
26-1144363.. AMHP Holdings COrp.......ccccerevreriererrirerieienns AmeriHealth Caritas Health Plan......................| Ownership......... | ...... 38.740 |BCBSM and IBC MH LLC
Community Behavioral Healthcare Network of
25-1765391.. Pennsylvania, Inc. AmeriHealth Caritas Health Plan...................... | Ownership......... | ...... 38.740 |[BCBSM and IBC MH LLC
. 126-0885397.. |.... . | CBHNP Services, Inc . . . | AmeriHealth Caritas Health Plan.... ..| Ownership......... |...... 38.740 |BCBSM and IBC MH LLC.
. |45-4088232.. Florida True Health, InC..........cccccvevcveciccee FLooiienn AmeriHealth Caritas Health Plan...................... Ownership......... |...... 19.370 |BCBSM and IBC MH LLC
47-5566319.. AmeriHealth Caritas Virginia, InC...........cc.cc....... VA........ NIA....cccoove. AmeriHealth Caritas Health Plan...................... Ownership......... |...... 38.740 |BCBSM and IBC MH LLC
37-1752699.. FTH Clinic, LLC.....ooevevieecseeceeeee FLooiiinn NIA....ccooone. AmeriHealth Caritas Health Plan...................... Ownership......... |...... 38.740 |BCBSM and IBC MH LLC
61-1720226.. Community Care of Florida, LLC Florida True Health, INC........cccoeovvvereireriieinnen, Ownership......... [.oovee. 9.879 |BCBSM and IBC MH LLC
. |46-1482013.. | .... . | AmeriHealth District of Columbia, Inc . |AmeriHealth Caritas Health Plan . [« SO IO 38.740 |BCBSM and IBC MH LLC.
. |46-0906893.. AmeriHealth Michigan, Inc AmeriHealth Caritas Health Plan...................... Ownership......... [...... 38.740 |BCBSM and IBC MH LLC
. [45-3790685.. | ....ocoererreens [ evreieieiiiens e AmeriHealth Nebraska, Inc... AmeriHealth Caritas Health Plan...................... Ownership......... [...... 27.120 |BCBSM and IBC MH LLC
27-0863878.. | ..vevvevvrivens [ eererieieeiies e PerformRx, LLC AmeriHealth Caritas Health Plan...................... Ownership......... [ ...... 38.740 |BCBSM and IBC MH LLC
61-1729412.. PerformSpecialty, LLC.........cccovvrrrrrerrininreneenne PerformRX, LLC.....covveeeeererereeeeereeeeeees Ownership......... |...... 38.740 |BCBSM and IBC MH LLC
23-2842344.. | ... e | ... | Keystone Family Health Plan . BMH SUBCO I LLC. . |Ownership......... |..... 19.370 |BCBSM and IBC MH LLC.
23-2842344.. | oo | e [ e Keystone Family Health Plan.............cccccocvvenee BMH SUBCO Il LLC.... Ownership......... |...... 19.370 |BCBSM and IBC MH LLC
L |47-2582248.. | ... [ | Blue Cross Complete of Michigan LLC.............. Ml.............. O AmeriHealth Caritas Health Plan...................... Ownership......... |...... 19.370 |[BCBSM and IBCMHLLC..........ccccoovvvvvvrceees e




Statement as of September 30, 2016 of the Blue Care Network of MiChigan

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Response

NO

Explanation:
1. The data for this supplement is not required to be filed.

Bar Code:
* 95 6102 016 36650000 3 =*

Q117



Statement as of September 30, 2016 of the Blue Care Network of MiChigan
Overflow Page for Write-Ins

NONE

Q18



Statement as of September 30, 2016 of the Blue Care Network of MlChl an

SCHEDULE A - VERIFICATION
Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
o o

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot ssessssssssssssssssnens
Cost of acquired:

2.1 Actual cost at time of aCQUISItION..........oererererrierrerrieeerseieeseeneay
2.2 Additional investment made after acquisition...............ccccceeeverriennn.)
Current year change in encumbrances...........cocveuenrrreneneeneerneneeneennend
Total gain (I0SS) ON AISPOSAIS........c.cviviiiiecteiiriieiiee ettt bbbttt bbb s st s bbb s st s s s b st ssnseaas
Deduct amounts received on disposals.............ccovreereerenenennee.
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation............c.cceveeveiecreeiieienicee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amOUNtS..........c.cciurrereieinenieessese s
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION
Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

©® N o ok

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of PHOT YEar..........ovvererieneeereneeneeneereereeeeeeneens
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount...........cccerrrvrernrenns
Unrealized valuation increase (decrease).
Total gain (loss) on disposals................
Deduct amounts received on diSPOSALS...........ccccererevieriieieieisesee e
Deduct amortization of premium and mortgage interest points and commitment fees..
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment reCOgNIZEA............c.ccvevivireirieriieeeeee e
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........
Total ValUGLIoN @IOWANCE............c.cvieiveiiieisieeete ettt a bbbt s st s s st naen
SUDLOtAl (LINE 11 PIUS LINE 12)...uuiviiriircieieeieieisie ettt sttt bbbttt
Deduct total NONAAMItEEd AMOUNES.........cuiuiiririee et
Statement value at end of current period (Line 13 MINUS LINE 14)........coiiiiiiiiiiieieice ittt

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N ook w

©

1.
12.
13.

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot nens
Cost of acquired:

2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition
Capitalized deferred interest and other.
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct amounts reCeiVEd ON QISPOSAIS............ vttt ess ettt
Deduct amortization of premium and dEPreCiation............c.ciuieieiiiniieieieee et
Total foreign exchange change in book/adjusted Carrying VAIUE. ...t ssesseneseenns
Deduct current year's other-than-temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)..........coververririeriireereseesee s
Deduct total nONadMItted @MOUNS..........c.riiiicieii bbb
Statement value at end of current period (Ling 11 MINUS LINE 12).......ovireiruriiseisiissessessesssssessessssssessessns s ssssssssessssssssssssesses

.......................... 161,019,373

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N kw2

Sz

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
. Deduct total NoNadmitted @MOUNLS.........ciuiririeieiieieie et en st enes
. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiuueieiieinirniiisiisissiessisss e sessses s ssssssssessenne

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of DONAS AN SLOCKS ACGUIFED.........veeererririecieie ittt sttt
Accrual of discount
Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of.
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized

..1,061,672,344
586,990,981
917,235
8,674,323
6,403,743
563,923,027
4,025,766
944,982

796,425,864
1,006,937,746
.............................. 2,089,276
............................. (2,483,580
7,504,584
...730,314,261
.............................. 5,524,435
................................ (946,521)
12,016,329

..... 1,061,672,344

....................... 1,105,438,628

....................... 1,061,672,344
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Statement as of September 30, 2016 of the Blue Care Network of MiChigan

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

Book/Adjus:ed Carrying Acquiiitions Dispossitions Non-Traditg Activity Book/Adjus?ed Carrying BooklAdjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC T ()it s sttt ssss s ssessensnsns | sessessesssssssssnssones 963,598,688 | ........covrvueene 1,023,483,041 | ..o 1,018,948,431 | .o 10,685,878 | ..o 1,015,960,471 | .o 963,598,688 | .....c.cvvverriinns 978,819,176 | .o 863,739,718
2. NAIC 2 ():vereeermeeseeemeeesseessseessssesseeessseessssesssssssessssesssssessesssssessssesssssesssnne | seesssessssssseesns 474,980,452 | ....ovoovveerernnn 241,507,019 | .ovvoovverrrrreeenne. 160,318,851 |..veeoeverrerrrerennne (13,564,278) | ...oovvercrirrrenns 528,366,801 | ...coovverrrrrrrrennne 474,980,452 | .oooovvverriiriis 542,604,342 | ....oovvovrrrinn 572,446,242
3. NAIC 3 (8):rrereeererireereriseessseseseesseses sttt sss sttt snniens | eesssesssesse st 36,775,864 | ....coovererirrirecrins 1,788,630 | ..vvovcverrricrinnens 2,759,347 | .o 1,036,730 | .ovvorcvrerirciinns 35,230,283 | ...ovvveerircrieninne 36,775,864 | .....oooeoerrircrirn 36,841,877 | ..o 34,541,882
4. NAIC 4 (B)-ereeverrererireriieerieseies sttt | eesiensiessseeseseeens 27,286,213 | ..o 2,289,875 | ..ovvvereierrieriinns 2,661,067 ..o (776,025) | cooooeverrirrrrirenn 27,302,295 | ....oovvvverriciis 27,286,213 | ..o 26,138,996 | ...oovererrrrierii 27,799,438
5. NAIC 5 ().rereeererirrerieeisresieeessesiesss s esessessesssssesssssssesssssesssesssssssnns | oesssessssssssssssssesns 7,279,035 | oo 1,667,403 | ..o 537,850 | ..o [(CHESXZ0EE) | 7,530,069 | .cooonvrerrrerieninne 7,279,035 | ..o 7,793,179 | oo 4,988,179
B, NAIC B (2). et ieesssssseseesesssssssssessessessssssessessesssssssssssssessessens | sosssssssssssssssssssassas 1,575,884 | ..o | e 1,219127 | 248,476 | .o 1,153,184 | v, 1,575,884 | ..o 605,233 | .o 498,915
7. TOtAl BONGS. ...oooceeiererrieeenessenessesesene s seess s ssnssssessssnssssssssnnes | eosessssnssssssaes 1,511,496,136 | ..ooovvvverrens 1,270,735,968 | ....cocovoveveencnns 1,186,444,673 | ...coovvvvvniriririinns (2,984,628) | .......occocnvvinnnes 1,615,543,103 | ..o, 1,511,496,136 | ..o, 1,592,802,803 | ....coovunerres 1,504,014,374
PREFERRED STOCK

B INAIC Ttttk | Shsse Rt s et | eeees R R s R iRt et | Shk s Rt et s Rt rene | enes R R Rt | Sets Rt sttt nens | enes ettt | ettt LU N
9. NAIC 2.ttt ettt | essessentene st A51,822 | oo | e | e ees (6,499) [ coovrvereeeeireernrineeeessrnseseeens | e 451,822 | oo 445,323 | .o 293,288
10, NAIC 3ottt | cbteess st 127,142 | oo 84,123 | oo | ettt | Sreses ettt | eens sttt 127,142 | oo 211,265 | oo
110 NAIC 4ttt | sestae ettt | Seet et 8 OO OO POT OO OO OP OO DUSTOP OO OPOOPSSTRSRRTUTE BOROTRTRRRT: KA 255,454
12, NAIC Bttt | cetens s 144,975 | oo 838,823 | ..o | e (64,552) | ..o 144,975 | oo 144,975 | oo, 919,246 | ..o 299,903
13, NAIC Bttt | srtsnn s 115,340 | ..o | ervrenesnnns s nnneene | assssns st | cesenne s eneeas 115,340 | oo, 115,340 | oo, 115,340 | .o
14, Total Preferred STOCK. ..ot essssesesesesssssnees | sesssssssssssssssssssssssenns 839,279 | .o 1,240,557 | oo (0 I (71,051) | oo 260,315 | .o 839,279 | .o 2,008,785 | ..o 848,645
15. Total Bonds and Preferred Stock.........ouurrunirennirnssiessnsnisssessnensssenens | cessnennsesesseenns 1,512,335415 | oo, 1,271,976,525 | ..oooovvvvvrrens 1,186,444,673 | ...coovvvvnnrnirinns (3,055,679) | ...vernrreeirennnes 1,615,803,418 | ...oovvvrivriene, 1,512,335,415 | oo, 1,594,811,588 | ....ccoconnurennnns 1,504,863,019
(a)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:

NAIC1§......... 0; NAIC2§.... 0; NAIC3§... 0; NAIC4S.....

0;

NAIC5S.......... 0; NAIC6S.......... 0.




Statement as of September 30, 2016 of the

Blue Care Network of Michigan

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Actaual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......oomirererireriereeriees | e 665,271,487 668,221,587 | ......ooccorvrrrrerrinnes 3,820,726 | ... 1,865,196
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying valug, DeCembEr 31 Of PHIOr YEAI.........cucviuiirireiciiiscieie ettt ssnsensenas | svsessessssessessessssessenas 598,657,597 | ..oveveeeeiereriierieans 574,864,055
2. Cost of short-term iNVeStMENtS ACUITEA...........covueveivereieeiecicsce ettt bbbt saesees | sevsesssessessesassssns 3,027,141,502 | ..oovvvreeieine 4,247,606,645
3. Accrual of discount.... 7,023 | oo 99,139
4. Unrealized Valuation INCrEASE (ABCTEASE)....... . ruurrrerrererrereeeseaseessetseessesssessessssessssesessesssessesssssessesssssssssessssssssessassnssessoss | 1essessssssssessasssnssessassssssessasssssnssasss | ssesssessnsssssnssessasssessnssassnnssessassnsns
5. Total gain (I0SS) ON QISPOSAIS........cveiiueiieiieieisiie ettt ettt st s sttt snsantenss | sesessessesssensessesanten e s e snes 60,306 | ..ooorreerereieeeeeis 190,124
6. Deduct consideration reCeived 0N QISPOSAIS............c.eviueieicieiieie et b st st s ssssessenas | sevsesssessessesessseans 2,953,932,896 | ...coocveiriereins 4,208,947,812
7. Deduct amortization Of PrEMIUM.........c.eiiiriieicieeie ettt sttt en s bsntns | snsessessessssnsessessnsensenas 6,772,045 | ..o 15,152,634
8. Total foreign exchange change in book/adjUSted CaITYING VAIUE...........c.cuuierurirreieirrieiieeireere et assessssssssessessenes | eesesssssssesessesssssessesssssessesssssnnssans | sesesssessesssssnssessasssssssssssssssessesssnens
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........cueueuiiriieiiisee e sses | essesessssssassessessssassessessssensansessnsans | srsssessesssssssessassessssansessnsnsa 1,920
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-T+8-9).........ccccevrrrirriererireieiierseesee e | seveeisssesesessssssenens 665,271,487 | wooeveveeeeeers 598,657,597
11. Deduct total NONAAMItIEA @MOUNES............coiiiiiiii bbb | SeE bbb | Hosb bbbt
12. Statement value at end of current period (Ling 10 MiINUS LINE 11).....curueereiruiressesseieessesseseeseesssessessessneseesssssnssssssessnsssssns | ssesssssssssessssssssssssnes 665,271,487 | ..o 598,657,597

QsIo03




Statement as of September 30, 2016 of the Blue Care Network of MiChigan

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

QSI04, QSI105, QSI06, QSI07



Statement as of September 30, 2016 of the Blue Care Network of MiChigan

SCHEDULE E- VERIFICATION

Cash Equivalents

1

Year To Date

2
Prior Year Ended
December 31

. Accrual of discount

. Deduct total nonadmitted amounts

. Book/adjusted carrying value, December 31 of PriOr YEaI...........cccevicveiecreiceeecee et

. Cost of cash equIValENts ACUITEA............cccouiueiiereecesee ettt b e

. Unrealized valuation iNCrease (AECIEASE)...........civivireierririire ettt bbbt nas

. Total gain (I0SS) ON QISPOSAIS...........ccevirireiieieiereteie ettt ettt bbb bbb st nas

. Deduct consideration received 0N dISPOSAS............cceuerireiiiiecriice et bbb

. Deduct amortization Of PrEMIUM.............ceiiiiccce et

. Total foreign exchange change in book/ adjusted Carrying ValUe.............cc.ovevevevreveeereeeiseseeseeee e essesesens

. Deduct current year's other-than-temporary impairment recognized..............cococeveevicviiveeeceseee s

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........c.ceecvervrvmrervererrrrerrnnnns

. Statement value at end of current period (Ling 10 MinUS LINE 11)......cviivirciieieiesceiseesiesessessseesssssssnens

........................................ 8,854,937 | .oovvvvirierirnnnnn. 124,469,756
.................................... 247,824,263 | .....ccovovvvinrinrinnnnn 47,662,594
55,727 | oo 115,071
.................................................. 638 | .o 291
.................................... 256,687,390 | ....covvvirrinniininnnen... 863,263,208
............................................. ABA4T | . 129,207
.................................................. 266 | ..o (266)
............................................................................................................. 54
...................................................... 0 [ e 8,854,937

QsI08




Statement as of September 30, 2016 of the Blue Care Network of MiChigan

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

QEO01, QE02, QE03
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Statement as of September 30, 2016 of the Blue Care Network of MiChigan

SCHEDULE D - PART 3

Show all Long-Term Bonds and Stock Acquired During the Current Quarter
4 5

1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or

CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
Bonds - U.S. Government

912810 RQ  3|{US TREASURY N/B......coviiiirriiiiiieiiissisiesissieeesisisss st ssssiessesssssnnss. | oessnnines 07/15/2076.... | CITIGROUP.........coeveiiiiieicieesie ettt b s sessessnnse | ebsessesensessesssssssessessessnsessesnsins | sbessessesssssssassessnsanenes 2,099,922 2,000,000 1

912810 RS 9| US TREASURY N/B......coourirririemmirineiieriieseseessssssssse s st ssss st ssssssssssensnns | seseseees 09/27/2016.... | VARIOUS.........evvmeririmieineriesiiessiessesisssese st ssss st 8,133,349 | e 7,795,000 1

912828 2A  7{US TREASURY N/B.......coouoiieeetieeieieesessie s sessses s s sssesssasesssesssssnins | eeeseesens 09/29/2016.... | VARIOUS.........oovoteeeeeieereeseesieseeee s s sss s s ssesssassassssnssanssans | ensseesssissssesssesssssssssesesssesssanns | essseessiiesssesssessessaas 6,703,597 | .ooocreerieeieii 6,750,000 1

912828 2D 1|{US TREASURY N/B......oooeoieeeeieeeieiesissseieseesesssessssessssssssesssssssssesssssssssessssssssssssssssssssssssnssns | conessnnees 09/19/2016.... | VARIOUS ......8,180,640 8,210,000 1

912828 2F 6|US TREASURY N/B 09/2712016.... | SMBC.......ouemuiereeerseesseesseiseeseessess st es bbbt | Hhies b et nntns | erienb et 897,420 1

912828 R3 6|US TREASURY N/B .1 08/01/2016.... | SUSQUEHANA.... wn,753,169 ..4,700,000 1.

912828 S3 5|US TREASURY N/B 07/13/2016.... | MORGAN STANLEY.... e 1,004,688 | oo 1,000,000 1

912828 S8  4[US TREASURY FRN.....cuiiiuiisiiiteiisseisistis s s esss sttt sttt | foenssnees 09/29/2016.... | ROYAL BANK OF SCOTLAND. .27,998,956 ....28,000,000 23,232 |1
0599999. Total Bonds - U.S Government.................... SOTT741 | iii0059,352,000 | v 128,886 XXX
Bonds - All Other Government

QJ1649 33 5| MEXBONOS DESARR FIX RT....cuuiiuiiriisiisieiessersssessssosssssssssesssssssssessssssssssnssssssssssssessasssssasssnsanes | D....... ‘ 08/08/20716.... | VARIOUS..........ooovreriiiiieeiciite ettt sss st s esssssssessessesessensesnss | oevesssssessesissassesessssssessessnsansens | sressessesssssssssessessnsnsns 541,093 | oo 525,667 | .o 12,094 |2FE........cccoevvvnnes
1099999. Total BONAS = All ONEI GOVEIMMENL. .. ...t etieiestieeseisstes st ees st ens s s ees o888 E 8 £EE 88 E S0 E SR eS8 R £ E S0 E e R eEEe  f4eEfoEE e EoEE R feEE oA 0 fEEEoEEfeEE R eEE4EE 8 f o0 R0 EHE R EHEE e E eS8 EE SR E £ E L8ttt nes | nnsnssenssne st enssnseneenes 541,093 | s 525,667 | ..o 12,094 XXX
Bonds - U.S. Special Revenue and Special A it

3128MJ Y6 1|FG G08732 09/20/2016.... | ROYAL BANK OF CANADA. ....3,313,000 3,200,000 3,200 |1

3128MJ YG 9|FG G08710 .| 06/16/2016.... | ROYAL BANK OF CANADA. (9,061) (8,787) (10) |1

3128MJ YM 6|FG G08715 07/12/2016.... | MORGAN STANLEY. 3,717,340 3,590,549 2,992 |1

3128MJ YN 4|FG G08716 07/29/2016.... | MORGAN STANLEY.... e 1,381,004 | e 6,982,252 6,788 |1

3128MJ  YY 0|FG G08726 08/16/2016.... [ MORGAN STANLEY........cvuimiriimiiiimmeisresssssssess s | sesness st nnnes | eesnssssessssnssssessseas 5,693,359 5,500,000 5,958 |1

31418C AG 9|FN MA2706 08/24/2016.... | PIERPONT 2,093,479 | e 1,982,285 2,505 |1

31418C BF 0| FN MA2737 08/11/2016.... | VARIOUS.........ovvoeeeieeeeeeeeeeeeeeeeeeeeeeeeseeeeeeeee e seseseseesseeseeeseseseeeseseeseesesseessssssesesessseenseessssssesee | cerrreessesesesesesseessesssssssesssees | covveessseesesesssesesssenas 3,520,831 3,397,604 3,681 |1
3199999. Total Bonds - U.S. Special Revenue and Special A JENE. .ottt et R etttk bbbt e ettt ehebene fetetsesetetanset et et e s e b et et et et e b et et sttt n e s et enan 25,709,952 | ...cooovvviiieiiian 24,643,903 | ..o 25,114 XXX
Bonds - Industrial and Miscellaneous

00206R CS 9|AT&TINC . 08/24/2016.... | GOLDMAN SACHS........coiiiiiiiiieiieieissiies bbbt ssiens | aebiesssesssaessssssesssensssenssenssensins | eessesssesssssissesssssiens 1,059,330 ..1,000,000 1,200 |2FE

00206R DL 3|AT&TINC.... 09/23/2016.... | STATE STREET GLOBAL MARKETS LLC.......... ... 1,884,405 | ... 1,853,460 2FE

00287Y  AJ 8 ABBVIE INC.....ovuuiimirieieeiieiieetse sttt | eenesacens 09/20/2016.... | BARCLAY'S CAPITAL. ....couitumiimeimeiseissessssessessses s s ssssssse st sss st sssssssssessesssans | nsssssssesssesssssssnsssssssssssasssanes | sonsissesssssssnssssessssenas 1,850,104 | ..ovvoeecieiieis 1,844,000 [ ooocverrereerreierieris 12,281 [2FE. ...

00724F AC  5[ADOBE SYSTEMS INC.......coiiiiiriiiiirirniieisiseiessssissse st ssessssssessessssssessesssssssnssssnsss | oessenees 08/18/2016.... | WELLS FARGO SECURITIES 3,174,390 3,000,000 5,958 | 2FE.

00817Y AV O AETNA INC.....ouiereieiieierieeisces bbbttt | seeeercens 07/01/2016.... | JEFFERIES & CO INC......ccouviuiiiireriieeieeise sttt essssssssssnsens ......1,025,060 1,000,000 2,178 | 2FE

013093 AC 3| ALBERTSONS COS LLC/SAFEW........cciuuiiiiiiniireiriniississsiseses i issssssssesssses s ssssssssssssssssessss | esesnees 08/04/2016.... | MERRILL LYNCH (BOA)........ooiueiiriiriiiieiseiiesisesisessss s sssessssess s sssssssssssssssss s ssasssssssses | ossssssssssssessssssssssssnsssnsssnsssanss | onsesssssssssesssnsssnsesas 1,105,000 | .... 1,105,000 AFE

019736 AD 9| ALLISON TRANSMISSION INC.......oovverreririmiieirieriresissessesssssessessesssessssssssssensessssesssssssesss | oeeesnenes 09/14/2016.... | CITIGROUP GLOBAL MARKETS.........couuriuiririmriseesssssesssesssesessessssssses e sssesssssesssssssssesssnsssns. | sioesssesssssssssssnssssesssesssssssssnss | srsesssesssesssesessssnssees 130,000 | oo 130,000 3FE

020002 BB 6| ALLSTATE CORP.......couuiimiiuieieiieeiseese st ssnsnnes | oesiscens 08/24/20716.... | VARIOUS........ooieriirmiimeiseiie sttt bes | inebseesb s s st srens | nsisesses b ess e 2,146,250 2,000,000 3,833 | 2FE

025932 AK 0|AMERICAN FINANCIAL GROUP 08/16/2016.... | JP MORGAN.......crimririiiririrriseriessie st 996,080 1,000,000 2FE

031162 CH 1|AMGEN INC .| 08/10/2016.... | CITIGROUP ...997,490 ..1,000,000 2FE

05409Q AA 6 [AVON INTERNATIONAL OPERA 08/04/2016.... | MERRILL LYNCH (BOA).......coiiiriiiiieriiiseiesie st 190,000 190,000 3FE

059165 EG 1|BALTIMORE GAS & ELECTRIC........ccouiveuiimerirerireereiseisesieseeseseesssssessesssesssessssssssessssssesssas | soeeesneees 08/16/2016.... | BANK AMERICA........couivimrimeimesitsessessseesse s bbbttt | Hesestsenss s es s s st sesnnsenes | ebsesssessssensessssesnsssas 997,000 1,000,000 1FE

06051G  FB 0 [ BANK OF AMERICA CORP.......cotmiimiiiireiieeisiseissesses s ssssssssssssesssaes | cesnssanss 08/16/2016.... | SUSQUEHANAL. .......coouitmriimiimeise ittt es bbb bbbt nens | Hinebsee st s bbb enerens | nsisssses st 3,031,354 2,778,000 8,594 | 2FE

07556Q BJ 3| BEAZER HOMES USA.......ooiiiiimiiiiniiesiesieississsiesi et sssssssssssessesssesssns | cosesionns 09/08/2016.... | CREDIT SUISSE SECURITIES LLC 15,000 15,000 4FE

125430 AV 2| CHS/COMMUNITY HEALTH SYS......oiiiiriieiiiecisesisssessessesssssssssss s ssssssssssinss | oesssesnns 08/12/2016.... | VARIOUS.......oooreeeeeeeeeseeeeee e se s es s s sse s esssssse s st s ssssessssssssssssasens | sesssessssssesssesssaessssesessesesssesns | svesseiesssessssssessssesssenns 324,919 | oo 380,000 860 |5FE

126650 CS 7 |CVSHEALTH CORP CORPORATE......c.covitiriieriieirerisissssiessssiesssssssesessessssssssessssssssessessns | sonnnsesens 08/17/2016.... | CITIGROUP..........coevererrererirrieieieieseieieis 02,327,700 2,000,000 22,500 | 2FE

13123X AR 3| CALLON PETROLEUM CO....cvvvumvirrimereriniriesisesssseessessessessesssesessessssssesssesssesssssssssssessensns. | sevensenns 09/15/2016.... | JP MORGAN CHASE SECURITIES........cccosivrmrimeemrierierieseeesssissesssesisessenes 95,000 95,000 AFE

172967 KX 8|CITIGROUP INC 08/26/2016.... | VARIOUS........cooooeeeeeieeereessieesieseee s ss s s s sssssanssans | ensseesssesssesssessssssssssessssesssanns | ossseesssissssessssssessaas 2,014,310 2,000,000 318 | 2FE

212015 AH 4|CONTINENTAL RESOURCES.... .| 08/15/2016.... | VARIOUS 156,669 .160,000 3,369 |3FE

219350 AS 4|CORNING INC 09/27/2016.... | ROBERT W. BAIRD ......4,480,440 97,903 |2FE

25470X  AY 1| DISH DBS CORP........c.ovuuiiriiiiieisieisseie s ssessssisesssss st sssss s sss st ssesssesssssssssensansns | nessessnes 08/12/20716.... | VARIOUS........cooviiieciciie ettt st b s sessesanns | ebssssssessessnsassessessssssessesesansens | sbessessesssssssssessessnssnsaes 366,775 4,641 | 4FE.

26441C AT 2| DUKE ENERGY CORP.......coourirririerieiieriesiessseesssisss st sssssssessssssssssssssssssesnsns | sevsnsenns 08/09/2016.... | BARCLAY'S CAPITAL. et | serie sttt | it 999,440 2FE

29285X  AC B ENGILITY CORP.......ouiimiiiieiieitetisse bbbt | soeneracens 08/04/2016.... | MORGAN STANLEY........oooiirumrirnriineireiresiesiseesiesisseenns 60,000 60,000 5FE
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Statement as of September 30, 2016 of the Blue Care Network of MiChigan
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
33616C AB 6 |FIRST REPUBLIC BANK 07/25/2016.... | BANK AMERICA. ......couevimetmeimeiseiesessesssesesseesss s st es bbb | Hisest st ss s st nnianes || ebssesssesssnensesesensnsssas 979,370 | .o 1,000,000 2FE
37045X BG 0|GENERAL MOTORS FINL CO 07/19/2016.... | VARIOUS........coieiieicieiiee sttt 87,949 80,000 1,622 | 2FE
375558 BJ 1|GILEAD SCIENCES INC. 09/15/2016.... | VARIOUS ....1,995,260 2,000,000 1FE
38141G VU 5|GOLDMAN SACHS GROUP INC. .1 09/15/2016.... | SUSQUEHANA.... ......2,030,040 2,000,000 21,146 |1FE
404119 BU 2|HCAINC 08/08/2016.... | JP MORGAN CHASE SECURITIES.........cooriuirrimiiirieiieriesisesisssisessessiesssesessesessssesssensssesssns | siresssesssesssssssssssessessssssssssnns | sroesssesssessenessssnnssenns 195,000 | oo 195,000 3FE
42307T AG 3| KRAFT HEINZ FOODS CO.....ouvvurvrmrimeiriserisssssesssessssesssssssssssesssesssssssssssssssesssesssssssssssssssnenss. | cosnessonns 07/28/2016.... | WELLS FARGO SECURITIES 21,948,615 | s 1,500,000 37,781 |2FE
432833 AA 9| HILTON DOMESTIC OPREATING.......coceviviirieiiieieteeie et ssssss s sssssssssssssassessnsas | evensenans 08/08/2016.... | MERRILL LYNCH (BOA).......cotiuririiiirerieisiresis st ssssssssssssans 95,000 3FE
437076 BP 6| HOME DEPOT INC.....couiiiriiierceiieinersesiessseesssisessesssesss st sssssssesssessssssssssssssnsssessnns | sevessenns 09/06/2016.... | BANK AMERICA........couevimrimeimmeemissessessseeesseasss s sssse st ses bbb | Hhsestsenss e es s st sesnnnenes | evssesssesssnensesssssssssseas 980,970 1FE
457187  AA 0| INGREDION INC.......oiivmiimiiiieiieisssissise sttt sssssiennins | eesissinns 09/23/20716.... | US BANK ..ottt is bbb | Hhienbs et s bbbt nniens | seseniesst et 639,467 96 | 2FE
46623E KG = 3| JPMORGAN CHASE & CO.....iuuririiiiinistiitiissiiesiesi st sssssennss | soeeesnenes 08/03/2016.... | VARIOUS .....4,015,170 1FE
539830 BE 8|LOCKHEED MARTIN CORP.......ccitiiiimitiriieirneiseisessessssessssssss s ssssss st sssssssssssnsnns | soeseseees 08/31/2016.... | SUSQUEHANAL.........cooueiteitmeimeiseieseese et s bbbk | Hhiebbsee bbb s b sesnniinns | ebssesssessseess s 467,825 | ... 181 |2FE
564760 CA 2| MANUF & TRADERS TRUST CO....ccvviiiiiiiriiiiisiseisiesssiesssssssisesssssssesssssssssssssessessssssessssanes 09/23/20716.... [ MSWN......ouiiuiriiniisissieiesssiess sttt nns | 2hebanssess s nn st es st n b bnnnes | sresbens sttt 687,830 | .o 650,000 | ..o 13,636 [1FE....ccocviiiircrnnne
59563K AA 8| MIDAS INT HOLDCO II/FIN .1 08/11/2016.... | JP MORGAN CHASE SECURITIES.........oeomrueririreesneiseriesiessseesssssseessssees 79,400 80,000 2,363 | 5FE,
674215 AG 3| OASIS PETROLEUM INC.......coiiiiimiiiimriiiriiisiiseseiseseiieseesesessesess s 08/11/2016.... | GOLDMAN SACHS & CO 42,131 45,000 1,298 [5FE
680223 AK 0| OLD REPUBLIC INTL CORP.......coovtruurirririermieisiiseriesesesessessssssssssesssesssssesssssssssesssessenssssesnes | soeeesnenes 08/23/2016.... | MORGAN STANLEY.........ccoireririmrirrmienirerereessesisesienienes ....1,996,380 2,000,000 2FE
69327R AE 1| PDC ENERGY INC....oouiierririiriieiseriesiseeses i ss st ssssssssssssssisens | sevsssenns 09/12/2016.... | JP MORGAN CHASE SECURITIES........ccocomiereimeirerinerieniesesseesssissesssssssssnenes 65,000 65,000 AFE
693491 AC 2 PNC BANK NA. ..ottt nsensnsne | sessansnes 07/20/2016.... | BANK AMERICA. .......coueiiriiiieiieietiesieisesssesisesss s ssssss st sss s st sssssenssssns | sissasssessessnssssssessesssssesssnssnsses | srossessssssessessasssessssanes 415,576 | oo 400,000 6,717 [1FE
69349L AE 8| PNC BANKNA CORPORATE.......ccccostrimimmerirrireessssnersessssesssssssssssssans 09/07/2016.... | ROBERT W. BAIRD.......ocumurmmrirreierireiseesesssssssesssesiseesssssssssessesessenas 102,707,075 2,500,000 76,866 |1FE......cooivevririiinnne
75281A AZ 2| RANGE RESOURCES CORP.......coovtiriiiiiiietiisiseeissis ettt ssssssesess. | esesnnens 09/16/2016.... | STATE STREET GLOBAL MARKETS LLC......couiiiiireiriiiie it ssssssssisassssessss | sressssssssssssssssssssssesssessssssnss | svsesssssssosssssesssssnsssns 500,000 | ..ooverrirrireieieiiian 500,000 AFE
78454L AN 0| SM ENERGY CO....couiiuiiimrirririeieiesiesiess sttt ssssssssssensnns | soeessnenes 09/07/2016.... | MERRILL LYNCH (BOA)........cooomrierirririsissisesssssssesissssss s sssss s s sssss s sssssssssssns 50,000 50,000 4FE
85207U AE 5|SPRINT CORP 08/09/2016.... | BARCLAYS, 93,100 95,000 2,812 |4FE
86787G AC 6 |SUNTRUST BANK... .109/07/2016.... | SUNTRUST. .03,669,285 3,500,000 53,516 | 2FE
90131H BQ 7|21ST CENTURY FOX AMERICA 09/27/2016.... | US BANK ..ottt e 1,653,081 | e 1,296,000 9,963 | 2FE
907818 EH 7| UNION PACIFIC CORP......coooiiririineiieiiseeise st ess sttt | soeesseees 08/01/2016.... | BANK AMERICA........ooviimriimiiiiieissesessess st | o bbb | eesnssssesss s 5,197,950 5,000,000 59,965 |1FE.
91324P BW 1| UNITEDHEALTH GROUP INC.......ovviuiviririiiieienineisessessisessesssssesessssssessessssessessssssssenssensns | soesesenes 09/07/2016.... | MORGAN STANLEY.... ....2,278,840 2,000,000 43,021 [1FE e
94353K AA 9| WAVE HOLDCO LLC/CORP.........ccorimriaeiinerireeiieisseiss s essesssisssssssssessssessssssssssssssesinns | oesesncees 07/19/2016.... | STATE STREET GLOBAL MARKETS LLC... 3,526 3,526 5FE
552704 AA  6|MEG ENERGY CORP.......cccovvuiriiimirierinsnieniesinsesssssssesienienes SO 07/25/2016.... | SEAPORT GROUP SECURITIES 34,538 45,000 1,081 [5FE
891160 MJ 9| TORONTO-DOMINION BANK Lo 09/21/2016.... | SUSQUEHANA.... ......1,001,570 ..1,000,000 1,108 |1FE
03938L AP 9|ARCELORMITTAL R 08/10/2016.... | BARCLAYS........ouuiiiiiiieiiieieiesisiesisi st snsssnes | sisbanssesssessessssssessesssssessessansses | srosssesssssessessasssensessanes 188,125 175,000 4,667 | 3FE.
05565Q DE 5| BP CAPITAL MARKETS PLC......cooiuimrimimmerisisiessensssessessssssse st esesssessssssssssesssessssssssssessnsns Roiiee 09/13/2016.... | BNP PARIBAS ....2,000,000 2,000,000 1FE
13323A AA 8| CAMELOT FINANCE SA 09/15/2016.... | MERRILL LYNCH (BOA)........coturiiriiriirieinsissiissisesissesss s sss st ...115,000 .115,000 5FE
36164Q NA 2|GE CAPITAL INTL FUNDING Roii 08/15/2016.... | CANTOR FITZGERALD.........ccvtvuerimirierierirceseeisisiessensseseseeans o 1,141,330 1,000,000 | oo 11,413 [1FE e
822582 BW 1|SHELL INTERNATIONAL FIN R 09/07/2016.... | GOLDMAN SACHS........oiuiemieierineeisseisesesessesssesssse s s bbbt sb e | Hiesbsessssees s b s s s bt sssnnianns | sessesssesssnessnsesess e 996,530 ..1,000,000 1FE
822582 BY 7|SHELL INTERNATIONAL FIN R 09/07/2076.... | JP MORGAN........ccoriiirirriinisitieisessssisessesssisessss s bbb bbb enssesnnns | sisbanssessessessssssessesssssesssssansses | sresssesssssessessasssessssanes 497,680 | .... 500,000 1FE
82481L AA 7| SHIRE ACQ INV IRELAND DA.......oiiiiieiirimeimeiisesieesessss s ssssssss st sssss s Roi 09/19/2016.... | BARCLAY'S CAPITAL......ouivuuirmeireiseriaesssesssesesssesssssssessse st sssssssssse st sssssssssssesssenssssssns | wisesssessssssassssnsssesssesssnsssssssnss | svssesssesssessnsesessnsssns 999,190 | ..o 1,000,000 2FE
82620K AK 9| SIEMENS FINANCIERINGSMAT ........oiiiriiimiimiireiieeiiesesssiss sttt Roie 09/06/2016.... | GOLDMAN SACHS........oviimiiemiiiiteissesiesess s | Hesness s | eosnssssessss s 4,971,800 . 5,000,000 1FE
86960B AQ 5|SVENSKA HANDELSBANKEN AB.........ccccovuvenecr 08/30/2016.... | DEUTSCHE BANK SECURITIES.........couuivireririerieiiiieiieseieesesissessesssessssesssesssssssssssssssessessss | siesssesssesssssssnssssesssessssssssssnns | sroesssesssessessssssnssees 996,110 | oo 1,000,000 1FE
88167A AD 3| TEVA PHARMACEUTICALS NE 07/18/2016.... | BARCLAY'S CAPITAL. ....couituuirmiireiseriassssesssesesseesesssesssse st ss bbb s st asssns | siesssessssessssssssssessesssasssssisnns | sessesssessssssssessessnsssns 996,660 2FE
90401C AA 7| ULTRAPAR INTERNATIONL SA Foeees 09/29/2016.... | MORGAN STANLEY. 274,672 5
90470T AA 6 [UNIFIN FINANCIERA SA DE... 09/22/2016.... | CREDIT SUISSE SECURITIES LLC. ...270,000 3FE
98954N AA  7|ZIGGO SECURED FINANCE BV. R....... 09/16/2016.... | CREDIT SUISSE SECURITIES LLC. 555,000 3FE
3899999. Total Bonds - INdUSErial AN IMISCEIIANEOUS............ruuieiieiissieeiiesi sttt es st ehsedseeE bbb T7,328,741 | i 74,037,986 | oo 512,887 XXX
Bonds - Hybrid Securities
007903 BD 8| ADVANCED MICRO DEVICES.........covvueiiriieirsiiesiies s ssssssesssssssssssssssssssessssssssssssssssnsss | oesssnees 09/13/2016.... | BARCLAYS CAPITAL CONVERTS 19,593 20,000 2 |5FE
112463 AA 2 [BROOKDALE SENIOR LIVING.......ccouirirririeiiriseineiiessneesesssssisesssesssssssessssssssssssssssssesssssesnns | sesessnnns 07/05/2016.... | JP MORGAN CHASE SECURITIES........ccccoviurmrimeererinerierieseseesssisesssesssssnenes 9,827 10,000 18 [5FE
464337 AJ 3| IONIS PHARMACEUTICALS IN......oiiiriiiieiieicisieisieieiesie ettt sssssssesssssessnsans | esnsnsens 09/13/20716.... | VARIOUS........ooeiiieieie ettt se bt s st s e b sessesanns | ebsessssessessesassessessssssessesesansens | sbessessessessssssassessnsnsnes 420,274 | oo 500,000 1,246 |5
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Show all Long-Term Bonds and Stock Acquired During the Current Quarter
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1 2 3 6 7 8 9 10
Paid for Accrued Interest and | NAIC Designation or
CUSIP Identification Description Foreign| Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Dividends Market Indicator (a)
46612 AF 8| VIAVI SOLUTIONS INC 1| 08/04/2016.... [ VARIOUS........coouriiireeieiseieeiese et sss st 315 |5
531229 AC  6|LIBERTY MEDIA CORP.......ccoevrrrririerieirniesieieseississseieies .108/12/2016.... | CITIGROUP GLOBAL MARKETS CVT ..ot ssesaes 5*
67020Y AH 3| NUANCE COMMUNICATIONS......ccoiiirimirimmeisssnnssensenssssnsssssssssssnssensssesssssssssssensenssssssssssssssssnes | eossessenes 07/07/2016.... | CITIGROUP GLOBAL MARKETS CVT......ccuuiiuuirieressieseessisesenssensssnssssssensssssssss s sesssessssesssnsens 7 |3FE
4899999, TOtAl BONAS = HYDTIA SEOUMIES. ...t erer ittt ettt st 1 s 8888848488848 48 4L fSEEE o8 4EE84EER4oEEEoeEE1£E £EE1eEE84EEEooEE oA oEEE A1 4EEE4EEE oL HEEEeLE 4L 8 4EEE oL 4oL E 1oL 48 4HEE oL EE oL E 484 E L E 4L 8L EE 1L E oL E 8oL LA E LRk bbb eent st ns | ebssnnsenstsens s snesa 742,055 | oo 825,000 | oo 1,588 XXX
8399997, TOtAl BOMAS = PAI 3.ttt L4 L L e fhfeeE et 164,093,582 | ....oovoviiiiiiinniinns 159,384,556 | ..ooiviviiniiiiniens 680,569 XXX
8399999, TOtAI BOMAS. .11 tversereetee s ees st 8 88888 E £ E £ 4848 EE 1R £EE 1R E 110 HEEE LA eLE SR E LA eEE LR 164,093,582 | ....ovvoviiieriiniiienns 159,384,556 | ..oooiviiriniiieniinninens 680,569 XXX
Preferred Stocks - Industrial and Miscellaneous
077454 20 5| BELDEN INC.....ovomiririereiiiieiiesieseseesssise sttt | seessncees 09/26/2016.... | VARIOUS........oovvrmirimeimiiertiesiessssiss st sssse st sessssssnanes 3,230.000 | ..o 317,611 P4LFE
G16962 20 4|BUNGELTD.... R 09/29/2016.... | VARIOUS. 900.000 84,123 P3UFE
M8769Q 13 6| TEVA PHARMACEUTICAL INDU Riie 09/12/2016.... | VARIOUS 952.000 | ..o 838,823 PBL..is
8499999. Total Preferred Stocks - INAUSHIAl ANA MISCRIIANEOUS..................c.vucuevieireieict ittt ettt ettt teteet et etetessaetesessetesesasaesassaetess  etetessssesesassesesessssesesassseesesssseseseseeesessesetesesetesessesetesssssees s setetesseseeeseesetetesssseses e setetessesetesnsetetesessesansesetetessssesansssesetasansesansnsesesessesesans | bevieresisiesesesssesasneess 1,240,557 XXX el 0 XXX
8999997, TOtAl PrEfErTeU SIOCKS = PA 3...........c.ivieeieeiiieieiteiev ettt sttt ettt ses st sse s esessessesssssesessasses  aetesssssessssessesssssnssssessesss | assessssssssssessessssassessesssssssessessesassessesssssssessessesessessesssssssessessesssessesssssesessessessssassesssssesassessessssessesssssesssessesssssssesssssessssessesssssnsessssnssnsaness | toveesiesossossesssesinsones 1,240,557 XXX e 0 XXX
8999999, TOtAl PrEfITEA SHOCKS. ... tvuurreuiesersiresitis e esss s es s sttt E 80818808k hE RS0 E £+ 40E8HEEE LR EEE £ HEEE koL EEsEEE 4LE8oEEE LR oEEEHEEE LR E R E LR oL 0L LR EE 0L E L E L E LA L L E L EE L0kttt | eeiens s 1,240,557 XXX e 0 XXX
C Stocks - Industrial and Miscellaneou:
40537Q 11 8|HALCON RESOURCES WARRANT. 09/30/2016.... | VARIOUS 2,097.070 1,418 XXX u
40537Q 60 5|HALCON RESOURCES CORP ..| 09/30/2016.... | VARIOUS. . 7724570 | oo 47,533 XXX L
464287 46 5|ISHARES MSCI EAFE ETF .1 09/13/2016.... [MORGAN STANLEY.......coviriirireiiniereeiieeississesinsins 45,500.000 ...2,646,280 XXX |
966387 10 2| WHITING PETROLEUM CORP........covuiiiririnimnnisnsssessenssnienas .1 08/31/2016.... |BCBSM 26,676.000 168,572 XXX [
9099999. Total Common StOCKS - INAUSHHIAI AN MISCEIBNEOUS................c.eviveverieiteiiicteteiee ettt ettt e s ete s et eaeses s et esesasaessssesesesens  oesesessssssesassssesesasassesasassesesassesesesseeesessssetesanseeeses s sesesansesesessssetesanssses s esetesssstes s et et es s ses et e setet et s sesesssesesasassesassssesesesassssassnsesesesansesanns | beveesesemiesesesssesasseees 2,863,803 XXX e 0 XXX
Common Stocks - Mutual Funds
00769G 77 4|ADVISORS INNER CIRCLE FD ..| 09/30/2016.... | STATE STREET GLOBAL MARKETS LLC........ 11,948.948 | oo 133,447 XXX A
316146 10 9|FIDELITY INVESTMENT GR BOND .| 09/30/2016.... | FIDELITY CAPITAL MARKETS 109.291 878 XXX |
880196 87 8| TEMPLETON FOREIGN FUND-RB..........ccoooomrirrireiiisinsiisssiesisssisssisss s sssssssssssssssssssesssss. | oesssnees 09/30/2016.... | FIDELITY CAPITAL MARKETS 25,852.616 | ..o 169,593 XXX |
018922 51 8|ALZGI NFIDIV VAL R6. ..|09/30/2016.... | FIDELITY CAPITAL MARKETS 2.026 33 XXX |
315792 23 4|FIDELITY FREEDOM K 2020 FUND.........ccoomiiiieimiieiiierisiieeississisessisssienssesessssesseessesssenens ..| 09/30/2016.... | FIDELITY CAPITAL MARKETS 445.525 6,325 XXX |
315911 76 8|FIDELITY SPARTAN 500 INDX-IV. .1 09/30/2016.... | FIDELITY CAPITAL MARKETS 0.533 40 XXX |
9299999. Total Common Stocks - Mutual Funds ..310,316 XXX XXX
Ci Stocks - Money Market Mutual Funds
316191 60 O|FIDELITY MM TR-RETIRMNT MM......coconiiniiinninnnnas | ........... ‘ 09/30/2016.... | FIDELITY CAPITAL MARKETS 2,456.130 2,456 XXX L
9399999. Total Common Stocks - MONEY Market MULUAI FUNGS. ...ttt sttt ses et ehee | oefeesee et seseeseeeheeeeesee et st enseeen st ensensee et 2,456 XXX XXX
9799997, Total COMMON SHOCKS = PAI ... etttk E s E R E ek 16 f6eEEseE oL b eEE e eEE R foEEsEE £t oeE8eEEHeEfeEEeEE£EfoEE R fEEEHE R EEE£EE R EE Lo e £EEEEEEE oL L EfEEE£EEEEE SR LA oEEHE £ E£EE £ E L £EE 0 E e E e E et n ettt | eberssnssnsenianeentensses 3,176,575 XXX XXX
9799999. Total Common Stocks, ....3,176,575 XXX XXX
9899999, Total Preferred @Nd COMMON SOCKS. .. ... .. ittt sers sttt ees e ees et see s eEE e 488 oe8eEbeEEseEeeseeEeefoeE e se  foemfoeEeEsoEEseEeEEoEE e oeEoEEfoEE SR e ESEE R fEE S0 E SRR f£EE e E e SEE £ EE SR80 EfEE S8Rttt en st ensent s | aniscesenssensenssensenssnesa] 4,417,132 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks.............cccoeunee. et ettt ettt tete eeteteteteteteset et s et e et ene  S4eteseaetebsaet et et ee et et en e et et et e et et esae s et s aeeees 168,510,714 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such is:

sues:..... 1.




6030

Statement as of September 30, 2016 of the Blue Care Network of MiChigan

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
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Bonds - U.S. Government
912810 RQ 3| US TREASURY N/B. . | 08/15/2016. | VARIOUS. . 10,082,375 | Ll 9,590,000 | ......... 10,018,254 (937) (K70 TR I 10,017,317 65,059 65,059 02/15/2046.... | 1...cooevveeee
912810 RS 9| US TREASURY N/B. .| 09/27/2016. | VARIOUS 3,881,173 3,745,000 3,944,831 (378) (378) 3,944,453 (63,280) (63,280) 05/15/2046.... | 1.............
912828 2A 7 |US TREASURY N/B. . 109/21/2016. | VARIOUS.........covverrirmerrirnnennirnennns | ererversissssssisesesies | evereeenns 4,550,300 | ........... 4,580,000 | .......... 4,549,303 5 5 ....4,549,308 992 992 08/15/2026.... [ 1...covvvuneee
912828 2D 1|US TREASURY N/B. . 1 09/06/2016. | GOLDMAN SACHS...........oovvverermreens | corrreverirssvemineeeniens | creeeneeens 4,896,172 | ........... 4,900,000 | ........... 4,896,703 0 ....4,896,703 (531) (531) 08/31/2023....
912828 B6 6 |US TREASURY N/B. . | 09/06/2016. | MORGAN STANLEY. 3,066,109 2,800,000 2,817,063 2,814,447 (1,101) (1,101) 2,813,346 252,763 252,763 02/15/2024....
912828  J2 7 [US TREASURY N/B. . | 08/17/2016. | BANK AMERICA. 2,077,813 2,000,000 2,004,688 | ...........1,004,225 (273) (273) 2,004,108 [ ..o [ v 73,704 | oo 73,704 02/15/2025....
912828 P4 6| US TREASURY N/B. . | 09/08/2016. [ VARIOUS.........coovovvvvvevvvvrvvsvnssnsssssnnnnns | covesmmssmmsmmsmmssssssssnnenns | cvmseseiess 7,012,347 6,980,000 6,885,069 3,346 3,346 6,888,416 LA23931 | 123,931 02/15/2026.... | 1......cvcecee
912828 R3 6 |US TREASURY N/B. . 108/01/2016. | BANK AMERICA.........cooommereirmrereiinns | crvvermiisssesisseneiines | eveeneenns 4,750,672 | ........... 4,700,000 | ........... 4,753,169 0 v 4,753,169 (2,497) (2,497) | .........16,396 |05/15/2026.... | 1.............
912828 RJ  1[US TREASURY N/B. . | 09/30/2016. | VARIOUS, 35,202,734 | .........35,200,000 | ........ 35,068,281 | .......... 35,179,735 | .o | e 19,864 | oo | e 19,864 | oo | s 35,199,599 3,135 3,135 | ... 411,082 | 09/30/2016.... | 1....vevenene
912828 83  5|US TREASURY N/B. . | 09/19/2016. | VARIOUS, 4,225,710 4,250,000 4,279,443 (696) (696) 4,278,747 (53,037) (53,037) ..10,762 | 06/30/2023.... [ 1FE...
0599999. Total Bonds - U.S Government 9,745,405 8,745,000 ..38,998,407 19,830 9,830 [ o0 | 179,345,166 | o0 | .iii.400,239 1 ...........400,239 | ....... 770,066 XXX XXX
Bonds - All Other Government
040114  GQ 7 |REPUBLIC OF ARGENTINA........coooiiiiiniiinniinsiiinniins | R‘ 08/08/2016. | VARIOUS 566,738 525,000 525,000 0 525,000 [ .o [ i 41,738 | oo 41,738 | 9,868 | 04/22/2021.... | 4FE...
1099999. Total Bonds - All Other Government. 566,738 525,000 525,000 0 0 0 0 0 525,000 (| [ 41738 | v 41738 | ... 9,868 XXX XXX
Bonds - U.S. Special R and Special A
3128M8 CD  4|FG G06068 . | 09/01/2016. | MBS PAYDOWN 989,212 989,212 | v 1,043,310 996,109 (6,897) (6,897) 989,212 0 ...26,801 [ 10/01/2040....
3128M9  ZS  4|FG G07653 . | 09/01/2016. | MBS PAYDOWN 871,583 871,583 934,364 887,967 ...(16,384) | . ..(16,384) 871,583 0 25,698 |10/01/2041....
3128MD UP 6 |FG G14890 . | 09/01/2016. | MBS PAYDOWN 536,519 536,519 562,334 538,386 (1,866) (1,866) 536,519 0 ....12,355 (10/01/2028....
3128MJ X3 9|FG G08697 .| 07/01/2016. | VARIOUS (2,826) (1,779) (1,779) (1,779) (1,047) (1,047) ....24,599 | 03/01/2046.... | 1.............
3128MJ X5 4| FG G08699. . | 09/01/2016. | MBS PAYDOWN 994,052 994,052 | ....ccoees 1,062,818 (2,040) (2,040) 994,052 0 ...14,118 [03/01/2046.... | 1...ccocneveee
3128MJ X7 0|FG G08701 .| 09/01/2016. | VARIOUS 5,859,941 5,667,102 | .......... 5,805,646 (4,975) (4,975) 5,801,163 58,778 58,778 62,396 | 04/01/2046.... [ 1.....cccevene
3128MJ XY 1|FG G08694 . 109/01/2016. | MBS PAYDOWN........covvvverrriirnrenns | wrvreereiissesesssseseisnes | eveeneeens 1,403,333 | .coeceeee 1,403,333 | .ooceeveee 1,496,304 (4,893) (4,893) werennn. 1,403,333 0 ...24,686 |02/01/2046.... [ 1.............
3128MJ  YC 8 |FG G08706 . | 09/01/2016. | MBS PAYDOWN 567,477 567,477 594,395 (199) (199) 567,477 0 3,797 | 05/01/2046....
3128MJ  YG  9|FG G08710 . | 09/20/2016. | VARIOUS 3,302,294 | ......... 3,191,213 3,290,939 (1,318) (1,318) 3,289,621 | ..o | v 12,673 | oo 12,673 ....19,081 | 06/01/2046....
3128MJ  YM 6| FG G08715. . | 09/01/2016. | MBS PAYDOWN 92,652 92,652 95,962 9) 9) 92,652 0 353 [07/01/2046.... [ 1.............
3128MJ YN 4 [FG G08716 . | 09/01/2016. | MBS PAYDOWN 32,969 32,969 34,852 0 32,969 0 96 | 07/01/2046.... | 1..coovneene
3128PU  P5  5|FGJ14944 . | 09/01/2016. | MBS PAYDOWN 255,846 255,846 273,855 259,345 (3,499) (3,499) 255,846 0 6,852 |04/01/2026.... | 1.............
3128PU V8 2 |FGJ15139 . | 09/01/2016. | MBS PAYDOWN 285,750 285,750 305,753 287,931 (2,180) (2,180) 285,750 (V] [ 7,615 | 05/01/2026.... | 1.............
312939 NP 2|FGA91298 . | 09/01/2016. | MBS PAYDOWN 243,370 243,370 261,965 248,823 (5,453) (5,453) 243370 0 8,212 |03/01/2040....
312942 VH  5|FGA9%4216 . | 09/01/2016. | MBS PAYDOWN 234,911 234,911 252,896 241,804 (6,893) (6,893) 234,911 0 8,254 | 10/01/2040....
31307H NG  8|FG J28491 . [ 09/01/2016. | MBS PAYDOWN.........coovvvmvvvmvmvvrnrnsnnnns [ comvmvmsssssssssssssssssssssess | cosssssssssns 444,858 | .............. 444,858 | .............. 464,598 | ............. 171,349 (2,188) (2,188) ...444,858 (V) R 7,424 |06/01/2029.... [ 1..cocvcvevee
31307P 3V 9|FGJ33512 . | 09/01/2016. | MBS PAYDOWN 58,105 58,105 60,383 (114) (114) 58,105 0 871 101/01/2031.... | Teeoevereeene
31307P YV 5|FGJ33424 . | 09/01/2016. | MBS PAYDOWN 52,771 52,771 54,461 52,912 (141) (141) 52,771 (V] [ 1,020 [12/01/2030.... | 1....cccoeecee
3132KE 89 7 |FG V60544 .| 09/01/2016. | MBS PAYDOWN.......ccocvevevvvvvmvermrivnnnns [ crvverevsssssssnsnssssssssssens | cosssssssssns 403,784 | ............ 403,784 | ............ T8 | o 406,214 (2,430) (2,430) ...403,784 0 8,039 |06/01/2029.... | 1............
3132QQ CX  8|FG Q33685 . 109/01/2016. [ MBS PAYDOWN.........coommrieriinmniienins [ veriemmineriiessiineniennns | cvvvnniinenes 100,888 | ..ccovvvr 100,888 | ..ccovvere 107,824 | cooovir 101,547 (659) (659) ...100,888 0 2,552 | 06/01/2045....
3132QR  QV  5|FG Q34967 . | 09/01/2016. | MBS PAYDOWN 360,068 360,068 381,334 361,533 (1,465) (1,465) 360,068 0 9,345 | 07/01/2045....
3132QV 3B 5|FG Q38893 . 109/01/2016. | MBS PAYDOWN.......cvvvveemcreirerrinns | cormeeresmesresmeessesenees | evoreseesinns 152,120 | cooovir 152,120 | cooovirs 162,388 (534) (534) ...152,120 0 | cenead 2,662 |02/01/2046....
3132QW  PY 9| FG Q39438 . 109/01/2016. | MBS PAYDOWN..........oovoemrvceeenninn | coereveimnnnicensenniinnnns | coeneveeens 162,607 | ..ovvveenen 162,607 | ..ovvveene 173,647 (370) (370) ....162,607 0 2,369 | 03/01/2046.... | 1.............
3138WD  AM 3| FNAS3611 . | 09/01/2016. | MBS PAYDOWN 694,842 694,842 719,759 696,953 (2,111) (2,111) 694,842 0 ..16,175 | 10/01/2044.... | 1.............
3138Y9 L7 1|FNAX7549 . | 09/01/2016. | MBS PAYDOWN 657,857 657,857 706,374 669,316 cevmnreeenn(11,459) [ s ...(11,459) 657,857 0 ...17,006 [01/01/2045.... [ 1..cccovunnre
3140E4 PR 2|FNBA0431 .| 08/01/2016. [ VARIOUS.........coovevvvvvvvvvvrevsvnrensssssnnnens | covesmmssmmsmmsmmsssssssnsnnnes | cvesesesess 7,296,080 | .......... 6,931,863 | .......... 7,248,129 covverenene(1TA12) | s (1T 412 [ s [ 20000 7,232,290 63,789 63,789 ...66,653 | 02/01/2046....
3140E5 KB  9|FNBA1189 . | 09/01/2016. | MBS PAYDOWN 51,658 51,658 54,007 (49) (49) 51,658 0 394 | 04/01/2031....
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3140EB  3Y  5|FNBA7114 . | 09/01/2016. | VARIOUS 2,062,668 | ... 1,966,003 2,058,313 cevvererenen(12829) | i | e (12,429) 2,047,310 | oo | v 15,358 | oo 15,358 | ........ 42,127 |01/01/2046.... | 1............
3140EV. AU  1[FNBC0918 . 109/01/2016. [ MBS PAYDOWN.........cooommrieriinmriienies [ rerirrnineriiessiineniiennns | cvvveniinenes 141,306 | ..covvren 141,306 | ..ovvvvvnee 147,952 (122) (122) cervenereen 141,306 0 759 [05/01/2031.... [ 1..coevvveneee
314188 3F  1|FNMA2597 . | 09/01/2016. | MBS PAYDOWN 49,961 49,961 52,834 (159) (159) 49,961 0 579 [03/01/2031... [ 1......ccceee.
314188 WU 6| FN MA2458 . 109/01/2016. | MBS PAYDOWN........ovvrveemmereinmenrinns | comreeresmenreseeessesenees | cvoreseenenns 113,325 | oo 113,325 | oo 121116 | v 114,213 (888) (888) cevenennnn 113,325 0 | ceead 3,120 | 11/01/2045.... | 1..evveveneee
STATE STREET GLOBAL MARKETS
92812U Q4  3|VAHSG DEV-A-REF-TXBL.... .109/28/2016. [LLC e | e 160,149 | .o 160,149 | .o 160,149 | oo 160,149 0 s 160,149 0 3,614 | 10/25/2037.... | 1FE........
3199999. Total Bonds - U.S. Special Revenue and Special A .......28,630,130 | .........27,868,154 | ......... 29,105,779 | ..........6,194,551 crenenene(110,915) | o0 | e (110,915) | i l0 | 28,480,578 | ..ccooovcvvvcnienn0 | o 149,651 | 149,551 | ....... 429,622 XXX XXX
Bonds - Industrial and Miscell
STATE STREET GLOBAL MARKETS
00206R  AS 1 |AT&TINC S10923/2016. [LLC s | e 1,884,405 | ......... 1,400,000 | ..ovoveve 1725374 | ........1,714,612 (5,460) (5,460) e 1109152 | e 178,253 | 175,253 | ....... 97,304 |02/15/2039.... | 2FE........
00206R DB  5|AT&TINC .1 08/24/12016. [ US BANK.......ccrvvercreiirrcrevinereninnenes | erisverssissssssseseises | everneeens 1,076,680 | ........... 1,000,000 | ..cooeveee 1,056,470 (2,616) (2,616) s 1,053,854 22,826 22,826 | ... 17,311 | 03/15/2022.... | 2FE........
STATE STREET GLOBAL MARKETS
00206R DL 3 |AT&TINC .| 09/23/2016. |LLC 457 460 468 0 468 (11) (1) 03/09/2048....
00724F  AB 7 [ADOBE SYSTEMS INC.......cccooemmuimrirmriineririnsiineriseniines . | 08/18/2016. | JEFFERIES & CO INC. 3,319,500 3,000,000 3,265,470 3,262,114 (39,603) (39,603) 3,222,511 96,989 96,989 02/01/2020....
00817Y AW  8|AETNAINC .| 07/01/2016. | JEFFERIES & CO INC......coovvvvvvvvvvvens [ covviviviiiiniiisnisisiniininns | cveveveiens 1,032,620 | ..oocveven 1,000,000 996,260 25 25 996,285 36,335 36,335 06/15/2026....
STATE STREET GLOBAL MARKETS
02376T AC  2|AMERAIRLN 13-2BPTT.. . | 07/15/2016. | LLC 22,727 22,727 22,727 22,727 0 22,727 0 07/15/2020....
STATE STREET GLOBAL MARKETS
12008R  AG 2 |BUILDERS FIRSTSOURCE INC.........cccoooccevuvvurinnnnns | . | 08/22/2016. | LLC 238,925 226,000 224,561 225,020 | cooovveeerieneienriens | v 1817 | e | eevreriienens 11,617 236,637 2,288 2,288 | ......... 12,494 | 06/01/2021.... | 4FE........
STATE STREET GLOBAL MARKETS
120113 AA 3 |BUILDING MATERIALS HOLDL.......ccooveveerrrrerirnriennene . 109/15/2016. LLC 253,269 245,000 254,494 254,494 (3,775) (3,775) 250,718 2,550 2,550 22,050 | 09/15/2018.... | 5FE........
13057Q  AB 3| CALIFORNIA RESOURCES CRP..........cccccooeeeeeeeceececceee | . | 08/18/2016. | VARIOUS 22,400 40,000 14,200 14,200 5,200 (5,200) 9,000 | ..oovoveveveveveriririnins [ eeveeeeneeen 13,400 | oo 13,400 | ........... 2,178 |01/15/2020.... | 5FE........
STATE STREET GLOBAL MARKETS
13057Q AD 9| CALIFORNIARESOURCES CRP........ccccoovviivmmmienn | . | 08/18/2016. [LLC e | v 224,100 | ..o 415,000 91,300 91,300 0 91,300 crerern 132,800 | i 132,800 | ......... 21,050 |09/15/2021.... | 6FE........
13057Q  AF 4| CALIFORNIA RESOURCES CRP.........cccoouvvevmmerrinnenne | | 08/18/2016. | VARIOUS........comrvirierrirsennrirsnnniiiins | coererisersninssnsiisenens | cveeevesneens 147,900 290,000 89,175 89,175 2,653 25117 (22,464) 66,711 81,189 81,189 | ... 13,147 | 11/15/2024.... | 6FE........
STATE STREET GLOBAL MARKETS
165167 CF 2| CHESAPEAKE ENERGY CORP.........ccovvvvvrrrrrrrrrcrrrrrnes .| 09/14/2016. | LLC 337,155 399,000 | ..oooovvveeens M35 | o LI A LT I I 40,783 | oo | v 40,783 | oo | v 154,498 | s coorereeeee 182,657 | e 182,657 | ........ 28,563 |08/15/2020.... | 6FE........
STATE STREET GLOBAL MARKETS
165167 CG 0| CHESAPEAKE ENERGY CORP.........coovvvvvrvvrrrrcrcrirrries .| 09/14/2016. | LLC 35,750 44,000 12,540 12,540 1,692 1,692 14,232 21,518 21,518 2,912 |02/15/2021.... | 6FE........
STATE STREET GLOBAL MARKETS
165167 CL 9| CHESAPEAKE ENERGY CORP.........ccooovivmimvcrrirrri . | 09/14/2016. | LLC 23,638 31,000 8,835 8,835 723 723 9,558 | ceoerrerierieriees | v 14,079 | oo 14,079 | o 1,784 |03/15/2023.... | 6FE........
STATE STREET GLOBAL MARKETS
165167 CN 5| CHESAPEAKE ENERGY CORP......cccoocrvmrrinerieriinenes . 109/14/2016. LLC 290,465 386,000 | ..coovernene 106,150 | ..ooovvrvnnee 106,150 | .eovvrnriencrinirinens | e 11,662 | oo | s 11,662 | oo | e 117812 | cerenenn 172,653 | 172,653 | ........ 17,197 | 04/15/2022.... | 6FE........
26153C  AA 1| DREAMWORKS ANIMATION SKG..........cccocvevmvererenenenes | - | 09/21/2016. | VARIOUS 304,952 290,000 282,100 262,250 22,548 46 22,502 304,952 (V) RO 21,244 | 08/15/2020.... | 4FE.......
STATE STREET GLOBAL MARKETS
30066A AD 7 | EXAMWORKS GROUP INC.........cccooivmvvreivernrecrennnnnnne | - | 07/28/2016. | LLC 284,768 255,000 253,088 253,088 31,680 31,680 284,768 0 [ oo 11,236 | 04/15/2023.... | 4FE........
37045X AL 0| GENERAL MOTORS FINL CO......cvvverrrermrrrerirrrrinns .1 07/19/2016. | VARIOUS.........coooerrrirerriirnereeiennees | coveeresmmeesessseesesnees | evoreeeseionns 119,241 | oo 115,000 | .ooovvveneee 112,653 | oo 112,718 145 145 cerenennnn 112,863 6,378 6,378 3,334 | 05/15/2023.... | 2FE........
STATE STREET GLOBAL MARKETS
373334 GE 5| GEORGIA POWER COMPANY.........cooomvvevivimivminnrnnennns .| 07/05/2016. | LLC 3,641,225 3,500,000 3,712,065 3,700,377 crvrerenenend(72,969) | oo | e (72,969) 3,627,408 | ... | v 13,817 | 13,817 06/01/2017....
375558 BG 7| GILEAD SCIENCES INC.........ccocovovvrvmerivnrincriccrenenns |+ | 09/15/2016. | JEFFERIES & CO INC.....cooevvvriicrins | crvirnincriennineriienins | e 2,152,220 | ........... 2,000,000 | ........... 1,993,300 | ...........1,993,340 141 141 cerenen 1,993,480 | oo | e 158,740 | e 158,740 09/01/2035....
38141G VT 8| GOLDMAN SACHS GROUP INC . | 09/15/2016. | SUSQUEHANA, 2,016,680 2,000,000 | .......... 1,994,440 721 7271 creve 1,995,167 21,513 04/25/2019....
38141G VU 5| GOLDMAN SACHS GROUP IN . | 09/27/2016. | SMBC 1,016,560 1,000,000 999,350 53 53 999,403 17,157 04/25/2021....
40537Q  AB 6 [HALCON RESOURCES CORP.. .| [09/30/2016. | VARIOUS. 30,599 | ... ...120,000 34,800 34,800 | ..o | e 12,407 | ..............16,608 (4,201) 30,599 0 07/15/2020....
40537Q  AD 2| HALCON RESOURCES CORP........ccccooeeeverevereveverevars . | 09/30/2016. | VARIOUS 51,972 210,000 60,900 60,900 27,906 36,834 (8,928) 51,972 0 05/15/2021....
40537Q  AF 7 |HALCON RESOURCES CORP.........ccccoouveerrimirinrirnens . | 09/30/2016. | VARIOUS. 5,100 30,000 8,700 8,700 3,600 (3,600) 5,100 0 02/15/2022....
46625H  JH 4 [JPMORGAN CHASE & CO.......cccooooeoevemiviriicicriririiircis . | 08/03/2016. | SUSQUEHANA. 2,080,040 2,000,000 2,000,340 2,000,340 (1) (1) VIV I I IS, 79,701 | oo 79,701 01/25/2023.... | 1FE........
46625H NX 4| JPMORGAN CHASE & CO......covovrrrirmrnrirererirnenenns . | 08/03/2016. | JP MORGAN 2,047,260 2,000,000 | ......... 1,997,940 | ...........1,998,007 236 236 e 1,998,243 | e | i 49,017 | covri 49,017 10/29/2020.... | 1FE........
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/AC.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n [Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
595112 BC 6| MICRON TECHNOLOGY INC........cccovvrrurrrrmrrnnrricrenincnens .| 07/18/2016. | VARIOUS 83,600 95,000 81,163 81,089 658 3,897 (3,239) 77,850 5,750 5,750 5,080 |02/01/2025.... | 3FE........
595112  BD 4| MICRON TECHNOLOGY INC........ccooruummrirmrrirnrirnriinnns . | 07/26/2016. | VARIOUS. 207,331 235,000 206,263 62,300 1,599 ....14,941 n(18,342) [ e | 192,920 | e | i 14411 | 14411 | 7,806 | 08/01/2023.... | 3FE........
595112 BF 9| MICRON TECHNOLOGY INC........ccoovvrrrrrrrrrrrrrriririrreiens .| 07/27/2016. | VARIOUS 273,338 310,000 270,625 236,925 243 21,077 (20,834) 249,792 23,546 23,546 ...15,628 | 01/15/2024.... | 3FE........
595112 BG 7 [ MICRON TECHNOLOGY INC.....ccooovvererrrirnirrierrerriinns . | 08/23/2016. | VARIOUS. 337,750 350,000 303,300 303,268 580 26,927 (26,347) 276,921 60,829 60,829 ...21,930 [01/15/2026.... | 3FE........
617610 VL 0| MORGAN STANLEY.......oooovermrirmreriscrmrirssrerirrerens . 109/27/2016. | SUSQUEHANA..........ovvvirrerercrernes | correreeisssenieseseniens | cveeneeens 1,068,030 | ........... 1,000,000 | ........... 1,051,200 (1,250) (1,250) creren. 1,049,950 8,080 8,080 10/23/2024.... | 1FE.
64157F  AA 1| NEVRO CORP. . | 08/09/2016. | VARIOUS, 74,758 65,000 65,000 0 65,000 9,758 9,758 06/01/2021....
666807 BF 8| NORTHROP GRUMMAN CORP..........cccccoommremmernnreennns | . | 09/15/2016. | BANK AMERICA 3,530,940 3,500,000 | ............ 3,490,340 | ...........3,495,225 1,400 1,400 rerennnnn 3,496,626 34,314 34,314 06/01/2018....
STATE STREET GLOBAL MARKETS
674215 AC 2| OASIS PETROLEUM INC.. . 109/28/2016. LLC 254,063 250,000 ..179,375 .. 179,375 3,373 92,748 61,314 61,314 20,944 | 02/01/2019....
680223 AK 0| OLD REPUBLIC INTL CORP. .| 09/21/2016. | MORGAN STANLEY. 992,820 | ........... 1,000,000 998,190 12 12 998,202 (5,382) (5,382) 3,229 |08/26/2026....
STATE STREET GLOBAL MARKETS
75281A  AQ 2| RANGE RESOURCES CORP..........ccoovvvummrveriinrriiianes . | 09/16/2016. | LLC 500,000 500,000 373,750 373,750 0 373,750 ..126,250 | ... 126,250 25,069 |03/15/2023.... | 4FE........
79970Y  AB  1|SANCHEZ ENERGY CORP...........cccovvvvvvrvnvrrvvrvernnnnnnnns | - | 07/25/2016. | VARIOUS 36,900 45,000 27,338 27,338 1,148 1,697 (549) 26,788 | ..ooooveveveviriririninens | e 10,112 | oo 10,112 | e 2,160 |06/15/2021.... | 5FE........
STATE STREET GLOBAL MARKETS
828807 BW 6| SIMON PROPERTY GROUP LP........ris | - | 0900212016, [LLC e | o 793,000 793,000 827,416 812,734 creverenennn(19,734) | s 19,734) [ s [ v 793,000 0 31,340 |12/01/2016.... | 2FE.......
907818  EH 7 [UNION PACIFIC CORP.......ccoooorrrevirrreeissreiirnereniens . | 08/01/2016. | SUSQUEHANA. 5,204,850 5,000,000 | .......... 5,197,950 0 ....5,197,950 6,900 6,900 59,965 | 03/01/2026.... [ 1FE........
91324P  CR 1 |UNITEDHEALTH GROUP INC.........cccoovccvumvrivmnvnriiannnn | - [ 09/07/2016. | MORGAN STANLEY......cocvvocrviiinnns [ vvveriencvcinnciccsennns | e 2,447,040 | ............ 2,000,000 | ........... 2,167,720 ....2,167,336 (2,005) (2,005) ....2,165,331 281,709 281,709 | ... 107,931 | 07/15/2045....
931427 AP 3| WALGREENS BOOTS ALLIANCE..........ccccocoesuuuuiururicc .| 07/13/2016. | MORGAN STANLEY.......cciovivevivcrenens [ wovviviviviiviiiiiisiiiiininnns | cveverenen 1,027,530 | oo 1,000,000 997,250 46 46 997,296 30,234 30,234 | ... 4,047 |06/01/2023....
933638 AD 0| WAMU 2006-AR19 2A.........covvuriirereriireriresiesesisesiones . | 09/01/2016. | MBS PAYDOWN 6,595 6,595 5,696 6,540 55 55 6,595 0 82 | 01/25/2047....
94974B FJ 4| WELLS FARGO & COMPANY... . | 09/29/2016. | WELLS FARGO SECURITIES 2,072,600 2,000,000 1,999,120 84 84 [ oo [ 1,999,204 | s | i, 73,39 | oo 73,396 02/13/2023....
94974B GQ 7 |WELLS FARGO & COMPANY... . 1 09/27/2016. | BARCLAY'S CAPITAL 2,219,160 2,000,000 1,984,788 17 171 234,201 234,201 , 11/17/2045....
001406 AB 3| DCAL 2015-1A B1 . | 09/15/2016. | MBS PAYDOWN 4,464 4,464 4,233 0 232 232 | i 151 | 02/15/2040....
251525 AP 6 | DEUTSCHE BANK AG.......ccoocmmmmrermrerermererisersninneens R| 07/21/2016. | VARIOUS. 241,478 260,000 240,020 240,020 1,303 . 13741 ...(12,438) 227,582 | oo | v 13,896 | .coooovvvenee 13,896 | ........... 9,588 | 04/01/2025....
STATE STREET GLOBAL MARKETS
714294 AB  1|PERRIGO COPLC R| 09/29/2016. | LLC 2,002,335 2,000,000 | ......... 1,991,740 ....1,994,935 7,400 7,400 2,002,335 0 ...23,183 | 11/08/2016.... | 2FE........
82620K AK 9| SIEMENS FINANCIERINGSMAT.......cc.ccoevvevernmrrencnnne | R| 09/06/2016. | JEFFERIES & CO INC.....covvvvrvinirns [ crvrvniieriinniseriinnins | e 1,990,400 | ..o 2,000,000 | ....cco.... 1,988,720 0 ....1,988,720 1,680 1,680 09/15/2023.... | 1FE........
87927Y  AA 0| TELECOM ITALIASPA.......coovvvrvrvrrrrrvrrnnnrennncennnenneneeeeees R| 08/24/2016. | MERRILL LYNCH (BOA) 293,550 285,000 278,588 278,742 381 381 279,123 | oo | e 14427 | oo 14,427 ...11,293 | 05/30/2024.... | 3FE........
STATE STREET GLOBAL MARKETS
893830 BC 2| TRANSOCEAN INC R[07/22/12016. |LLC s | e 114,000 | ..ovvveenen 150,000 80,250 80,250 3,433 3,433 83,683 30,317 30,317 5,245 | 10/15/2022.... | 4FE........
STATE STREET GLOBAL MARKETS
90347C  AA 4| AXALTA COATING SYSIDUTCH.......ccccoomvviimvrrivenns | R 08/31/2016. |LLC e | v 158,297 | .covvv 150,000 | ...ovvvenee 150,000 | ...ovvvveen 150,000 0 Jm— 1 X0 8,297 8,297 ...11,984 [05/01/2021.... | 4FE........
STATE STREET GLOBAL MARKETS
92765Y  AB 3| VIRGIN AUST 2013-1B TRST......cccoovturmmrrimcrirriieriinns R| 07/26/2016. | LLC 3,614 3,614 3,614 3,614 0 3,614 0 | e 163 | 10/23/2020.... | 3FE........
STATE STREET GLOBAL MARKETS
92765Y  AC 1| VIRGIN AUST 2013-1C TRST....covirvuermirrisssersissssrnienns R| 07/26/2016. | LLC 6,673 6,673 6,639 6,639 0 6,639 33 33 357 |10/23/2018.... | 4FE...
3899999. Total Bonds - Industrial and Miscellaneous. ........48,5695,724 | ........47,028,533 | ........ 46,401,375 30,827,623 | ..oovvvvncrrnreenn [ i 49,471 ...169,685 | .........(120,214) | o0 | i 46,250,568 .0 ].......2,345,153 | ........2,345,153 1,391,594 XXX XXX
Bonds - Hybrid Securities
09061G  AE 1 |BIOMARIN PHARMACEUTICAL........cccoooverieriirerierinns . 107/18/2016. | VARIOUS. 38,873 32,000 32,000 32,000 0 6,873 6,873 10/15/2018.... [ 5..cvvvereee
09061G ~ AF 8| BIOMARIN PHARMACEUTICAL..........ocovvevevererercrererennns . | 09/23/2016. | JEFFERIES & CO., INC. 25,922 20,000 20,000 20,000 0 5,922 5922 10/15/2020.... | 5.............
111621  AQ 1| BROCADE COMMUNICATIONS... . | 08/23/2016. | VARIOUS. 375,688 380,000 364,492 307,104 1,798 1,798 9,398 9,398 01/01/2020....
165167 BZ 9| CHESAPEAKE ENERGY CORP.... . | 09/21/2016. | VARIOUS, 254,729 255,000 | .ovvrernreens 116,543 | cooovvrs 116,543 1,883 1,883 18,426 | .ovoooovveerveiis crereen136,302 | i 136,302 05/15/2037....
171779  AG 6| CIENA CORP . | 08/16/2016. | VARIOUS, 49,757 40,000 44,262 (436) (436) 43,826 5,932 5,932 10/15/2018....
440543 AN 6|HORNBECK OFFSHORE SERV........cccooooommiviviiinrriiiinns . | 08/23/2016. | VARIOUS, 294,569 570,000 327,636 327,636 [ ..ovoeerecicri | e 11,653 ......25,568 ...(13,915) 313,721 | o [ e (19,152) | .orvveeenn(19,152) | ... 8,329 | 09/01/2019....
451055  AF 4 [ICONIX BRAND GROUP INC........coooovomererercrcrcrcrcrcsccsis . | 08126/2016. | VARIOUS........coovvvvvvvercrrrnnrrnicvennnsnnnnns [ covvevsvssssssssesssssssssssens | s 425,059 510,000 264,282 264,282 55,496 292 55,204 319,486 v 106,574 | 105,574 | ......... 6,635 |03/15/2018.... | 4............
45845P  AA 6| INTERCEPT PHARMAS HYBRID.......cccooveriimiiciiinnians . 1 08/03/2016. | JP MORGAN CHASE SECURITIES.... | ..cooevvvneriinnincriinins | v 124229 | ..o 110,000 | ..coovveneeee 110,000 0 110,000 | o | i 14,229 | .o 14,229 | oo 318 [07/01/2023.... | 6*...
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
E
o NAIC
r Current Year's Bond Interest Desig-
e Unrealized Other-Than- Total Foreign Foreign | Stock nation or
i Prior Year Valuation Current Year's Temporary Total Change in Exchange Book/Adjusted | Exchange Gain | Realized Gain Total Gain Dividends Stated Market
g Number of Shares Book/Adjusted Increase/ (Amortization)/ Impairment B/AC.V. Change in Carrying Value at (Loss) on (Loss) on (Loss) on Received Contractual | Indicator
CUSIP Identification Description n [Disposal Date| Name of Purchaser of Stock Consideration Par Value Actual Cost Carrying Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Disposal Date Disposal Disposal Disposal During Year | Maturity Date (a)
46333X  AD  0|IRONWOOD PHARMACEUTICALS.........cocvvvvvrvrrrrrrinins . [ 08123/2016. | VARIOUS........ocovvvvvvrrnrrirnnnnnninnennnneninns [ coevevesenssssssesssssssssssens | covssssssssns 460,291 | ...cceeeeeees 420,000 382,503 1417 1417 383,919 | ..ooooveveveveverinininins | e 76,371 | oo 76,371 | oo 6,103 | 06/15/2022.... | 6*...........
48666K AS 8 |KBHOME . | 07/22/2016. | VARIOUS, 48,578 50,000 43,131 1,079 1,079 44,210 4,368 4,368 678 [02/01/2019.... [ 4FE........
53578A AB 4 |LINKEDIN CORP. .| 07/20/2016. | VARIOUS 227,355 230,000 210,437 2,381 2,300 81 210,518 | ..oovvvevevevevivirininins [ e 16,837 | oo 16,837 | oo 833 |11/01/2019.... | 3FE.......
556088 AA 3| MACQUARIE INFRASTRUCTURE..........cccocommueveremnennens | - | 08/25/2016. | JP MORGAN CHASE SECURITIES.... 17,561 15,000 15,000 15,000 0 15,000 2,561 2,561 | o 485 | 07/15/2019.... | 2FE........
595112 AY 9 [MICRON TECHNOLOGY INC.... . 109/22/2016. | VARIOUS...........ooorvvrrrrreisnveniinnnees | coerevesesnmsessnnnnesnnes | cvoevevenonns 131,154 | oo 145,000 | ..ovvvvenene 7487 | o 7467 | v | cvverrieriinenn61 | i, 18,906 | ............(18,445) 99,022 11/15/2043....
74973W  AB 3 |RTIINTERNATIONAL METALS. . | 08/10/2016. | VARIOUS, 338,356 305,000 293,718 9,988 1,509 1,509 295,227 . 10/15/2019....
758075 AB 1| REDWOOD TRUST INC........ .|.07/18/2016. | VARIOUS, 20,013 20,000 18,725 18,725 310 154 156 18,881 1,131 1,131 709 [04/15/2018....
779376  AD  4|ROVICORP . [ 09/20/2016. | VARIOUS........oovcvvvvvvvvvrvrvevrvnvrvesnssennens | covvevesssssssssssssssssssssens | cossssssssss 161,907 | coovvvvvere 165,000 | covvvveveee 119,544 | oo 119,544 0 v 119544 | i | 42,363 | ...oocvvveen 42,363 | oot 795 |03/01/2020.... | 4...........
783764  AS 2| CALATLANTIC GROUP INC......coovovumrrermmrrrermernririenns . 109/07/2016. | VARIOUS.........cooverrrirerriirnereinnenens | comeeresmssssessssssssnees | cvosssennnns 131,676 | .oooverenene 140,000 | ..ccoovennne 123,775 31,370 2,632 1,249 1,383 cerenennn 125,158 6,518 6,518 237 |06/01/2019.... | 3FE........
966387 BB 7 [ WHITING PETROLEUM CORP..........cccooomveivmrnreernnnneee | . | 08/31/2016. | VARIOUS........ooivviinissnniissnniiens | convmrossinissssnnsnnees | coneeseesnens 168,572 | ...oovveennee 272,000 | oo 183,468 | ....ccc.... JLReY2 N O [ 27,590 [ . 40,346 | oo (12,756) [ o | e 168,672 (U [ 2,159 | 06/05/2020.... | 4FE........
4899999. Total Bonds - Hybrid Securitie: 3,294,289 3,669,000 0 107,773 | ..............88,815 2,803,800 ........46,480 XXX XXX
8399997. Total Bonds - Part 4. .160,832,286 0 66,159 258,500 157,405,112 ..2,647,630 XXX XXX
8399999. Total Bond: .160,832,286 0 66,159 258,500 157,405,112 ....2,647,630 XXX XXX
Common Stocks - Money Market Mutual Funds
316191 60 0 I FIDELITY MM TR-RETIRMNT MM........coooiivvviennrins I . ‘ 09/30/2016. | FIDELITY CAPITAL MARKETS.......... | ccovveeee. 169,593.000 XXX 0 s 169,593 0 5 XXX |
9399999. Total Common Stocks - Money Market Mutual Funds. XXX 0 0 0 0 0f.......169593 0 0 0 5 XXX XXX
9799997 Total Common Stocks - Part 4. XXX 0 0 0 0 0 0 0 0 5 XXX XXX
9799999. Total Common Stock XXX 0 0 0 0 0 0 0 0 5 XXX XXX
9899999. Total Preferred and Common Stocks. XXX ...169,593 0 0 0 0 0 0 0 0 5 XXX XXX
9999999. Total Bonds, Preferred and Common Stocks. ......161,001,879 XXX ] 158,205,554 0 66,159 258,500 | ...........(192,341) | .0 | ... 157,574,705 20 ] .3,427,169 | ........3,427,169 | ....2,647,635 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues................0.
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Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. B -Sn. 1
NONE

Sch.DB -Pt.D-Sn. 1
NONE

Sch. DB - Pt. D - Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *

Open Depositories

10 S. Dearborn Street, Floor 34, Suite IL1-0032,
JP Morgan Chase Bank, NA...........ccccoeeuieneeerrenennne. Chicago, IL 60603 2,615,579 ..15,135,300 | oo 5,919,744 [ XXX

10 S. Dearborn Street, Floor 34, Suite IL1-0032,
JP Morgan Chase Bank, NA..........ccccocevvienerervonennne. Chicago, IL 60603 50,000 50,000 50,000 | XXX

10 S. Dearborn Street, Floor 34, Suite IL1-0032,
JP Morgan Chase Bank, NA...........ccccoeevrienererionennne. Chicago, IL 60603 (3,021,797) (25,335,090) (3,393,452) | XXX

10 S. Dearborn Street, Floor 34, Suite IL1-0032,
JP Morgan Chase Bank, NA...........ccccoceuvieneruriionennne. Chicago, IL 60603 (3,311,021) (8,618,901) [ ..o (11,396,507) [ XXX
Bank of New York Mellon............c.ocuerurveeinnenrieniieninns 6023 Airport Rd, Oriskany, NY 13424 (601,239) 183,599 915,035 | XXX
Federal Home Loan Bank of Indianapolis...................... 8250 Woodfield Crossing Blvd, Indianapolis IN 46240... 46,541 86,358 XXX
State Street Bank and Trust Company. 801 Pennsylvania, Kansas City, MO 64105 (239,976) (240,618) XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (4,461,913) 18,739,352) | ... XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (4,461,913) 8,739,352) XXX
0599999. Total Cash, XXX XXX 0 0 (4,461,913) 8,739,352) XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter
;

2 3 4 5 6
Description

7
Code Date Acquired Rate of Interest Maturity Date

Amount of Interest Due & Accrued

8

Book/Adjusted Carrying Value

Amount Received During Year

NONE
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